UCRP 

Holdings as of December 31 , 201 1 

EQUITY INVESTMENTS 



EXTERNALLY MANAGED FUNDS 

(SC = Small Cap MC=MidCap LC = Large Cap) 

Security Name Interest Rate Maturity Date Shares/Par Value Base Market Value 
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MONDRIAN NON US 


127,565,523. 
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MSCI ACWI IMI FUND 


864,183,259 
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MSCI CANADA 


65,654,222. 
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MSCI EMERGING MARKET INDEX FUND 


282,243,580 


,29 


RUSSELL 3000 INDEX FUND 


6,400,253,190. 


.22 


RUSSELL TOP 50 INDEX FUND 


158,514,602 


,91 


SANDERSON NON US 


284,396,426 
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SILCHESTERNONUS 


239,301,691 
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TROWE PRICE LC 


172,171,662 
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TAMRO SC 


100,892,903 


,06 


TIMES SQUARE MC 


69,529,460 


,01 


VICTORY CAPITAL LC 


200,736,533 
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WELLINGTON EMERGING MARKETS & SC 


267,960,531 


,38 


WILLIAM BLAIR EMERGING MARKETS FUND 


145,271,498 


,62 


WINSLOW LC 


250,365,690 


,22 



Source: State Street Page 1 UCRP Holdings as of December 31, 2011 



INTERNALLY MANAGED FUNDS 



FULLY COLLATERALIZED US EQUITY FUTURES 
TOTAL EQUITY 
FIXED INCOME 

FIXED INCOME - SECURITIES 

Security Name 

ABBOTT LABORATORIES 
ADOBE SYSTEMS INC 
ADOBE SYSTEMS INC 
AGILENT TECHNOLOGIES INC 
ALBERTSONS INC 
ALLY FINANCIAL INC 
ALLY FINANCIAL INC 
AMC ENTERTAINMENT INC 
AMC ENTERTAINMENT INC 
AMERICA MOVIL SAB DE CV 
AMERICAN AXLE & MFG INC 
AMERICAN AXLE & MFG INC 
AMERICAN EXPRESS CO 
AMERICAN TOWER CORP 
AMERISOURCEBERGEN CORP 
AMERISTAR CASINOS INC 
AMKOR TECHNOLOGIES INC 
ANALOG DEVICES 
ANGLO AMERICAN CAPITAL 
ANHEUSER BUSCH INBEV 
AON CORP 
APACHE CORP 
ARAB REPUBLIC OF EGYPT 
ARAB REPUBLIC OF EGYPT 
ARAMARK CORP 
AT&T INC 
AT&T INC 
ATLAS COPCO AB 
AUDATEX NORTH AMERICA IN 
AVIS BUDGET CAR RENTAL 
AXA SA 

BAE SYSTEMS HOLDINGS INC 
BALL CORP 
BALL CORP 
BALL CORP 

BANC OF AMERICA ALTERNATIVE LO 
BANC OF AMERICA COMMERCIAL MOR 
BANC OF AMERICA FUNDING CORPOR 
BANCO DEL ESTADO CHILE 
BANCO NAC DE DESEN ECONO 
BANK OF AMERICA CORP 
BANK OF AMERICA CORP 
BANK OF AMERICA CORP 
BANK OF AMERICA CORP 
BANK OF AMERICA NA 



1,082,847,432.58 
21,734,259,691.73 
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Maturity Date 


Shares/Par Value 


Base Market Value 


c o 

D.D 


c /T7 /in/in 
b/z//Z04U 


/iqc nnn nn 
4yb,UUU.UU 


rrjn TOO OO 

byz, /oD.zy 


O 1 c 

5. Id 


o /1 /ini c 
z/ 1/zUlb 


t nnn nnn nn 
Z,UUU,UUU.UU 


o noo occ nn 

z,uyy,obb.uu 


A "7C 
4./b 


o /1 /onon 
Z/l/zUzU 


t nnn nnn nn 
Z,UUU,UUU.UU 


o 1 "71 11/1 nn 
2,1/1,114.00 


c c 

D.D 


o /1 a /ini c 
y/14/zUlb 


c nnn nnn nn 
b,UUU,UUU.UU 


c c 1 1 cnc nn 
b,bll,bOb.OO 


~7 O C 
/.Zb 


c /1 /ini o 
b/l/zUlD 


c non nnn nn 

b,uyu,uuu.uu 


c ooo cnn nn 
b,iii,b00.00 


O O 

o.d 


i/n /oni c 
z/lz/zUlb 


1 onn nnn nn 

±,yuu,uuu.uu 


t nn/i cnn nn 
Z,004,b00.00 


o 
o 


3/1 r /onon 

D/lb/zUzU 


d nnn nnn nn 
3,UUU,UUU.UU 


d mc nnn nn 
D,0/b,000.00 


o 
o 


o /1 /ini ^ 
3/ 1/2U14 


1 nnn nnn nn 
1,UUU,UUU.UU 


qo"7 cnn nn 
y<5/,b00.00 


Q ~7C 

y. Id 


n/i /onon 
Iz/l/zUzU 


t 3nn nnn nn 
Z,JUU,UUU.UU 


t 1 oc nnn nn 
z, lob, 000. 00 


r 

D 


t /on /onon 
d/^U/zUzU 


c nnn nnn nn 
b,UUU,UUU.UU 


c cio ocn nn 
b,bzo,ob0.00 


"7 Q"7C 
I.OlD 


o /1 /ini "7 

O/l/zUl/ 


t /inn nnn nn 
Z,4UU,UUU.UU 


t o~7c nnn nn 
z,i/b,000.00 


"7 "7C 

I .Id 


ii/ib/zuiy 


"7nn nnn nn 
/UU,UUU.UU 


can o~7c nn 

byo,o /b.00 


O "7C 

z. Id 


n/i c /om c 
y/lb/ZUlb 


t cnn nnn nn 
Z,5UU,UUU.UU 


t c 1 o ~>cn nn 
z,blo,zb0.00 


A CO C 


^ /1 /ini c 
4/ 1/zUlb 


d cnn nnn nn 


d c/io nm nn 
D,b4o,0yz.00 


o c 

D.D 


1 1 /1 r /ono 1 
11/lb/zUzl 


1 nnn nnn nn 
1,UUU,UUU.UU 


1 mc qi n nn 
l,0zb,yi0.00 


"7 r 
I.D 


yi /1 r /ono 1 

4/lb/zUzl 


^ 1 nn nnn nn 
4,1UU,UUU.UU 


^ no nnn nn 
4,zz3,000.00 


C C1C 

b.bzb 


c /1 /ono 1 
b/l/zUzl 


1 ")nn nnn nn 
1,ZUU,UUU.UU 


1 1 c c nnn nn 
l,lbb,000.00 


O 

D 


/i /1 c /om c 
4/ Ib/ZOlb 


1 cnn nnn nn 


1 con qi "7 cn 
I,bo0,yi/.b0 


A AC 

4.4b 


o /o~7 /onon 
y/z//zUzU 


1 cnn nnn nn 


1 a Q"7 /ioc cn 
l,4y /,4ob.b0 


C 0~7C 

d.dId 


1 1 /i r /om ^ 

ll/lb/zU14 


c nnn nnn nn 
5,UUU,UUU.UU 


c c c c c /i n nn 
b,bbb,b40.00 


O 1 TC 

o.lzb 


C /0~7 /ini c 
b/z//zUlb 


^ cnn nnn nn 
4,5UU,UUU.UU 


a c c 1 na"7 cn 
4,bbl,0y /.bO 


5.1 


n /1 /on ^ n 
y/l/ZU4U 


d nnn nnn nn 


o cnc t /i /i nn 
3,b0b,z44.00 


5.75 


4/2y/zUzU 


t "7nn nnn nn 
Z,/UU,UUU.UU 


t om ~7cn nn 
z,i01, /bO.OO 


6.875 


4/iO/zU4U 


1 cnn nnn nn 
1,5UU,L)UU.UU 


1 "to~7 cnn nn 
l,2i/,b00.00 


8.5 


o /1 /ini r 

z/l/zUlb 


d nnn nnn nn 

3,yuu,uuu.uu 


d nm cnn nn 

3,yy /,boo.oo 


3.875 


o /1 c /ono 1 
o/ lb/2021 


d nnn nnn nn 


o 1 td ico nn 
3,l/i,Zb3.00 


6.3 


1 /1 c /inDo 
l/lb/2U5o 


c cnn nnn nn 
b,5UU,Ul)U.UU 


c "7co ceo cn 
b,/bZ,bb^.bO 


5.6 


r /ti /ini "7 
b/22/201/ 


^ T7C nnn nn 
4,2/5,L)UU.UU 


A OH C"71 oo 

4,8i/,b/1.2i 


6.75 


r 1 1 r /om o 

b/lb/zUlo 


t nnn nnn nn 
Z,zUU,UUU.UU 


o ooo nnn nn 
2,222,000.00 


8.25 


1 /1 c /inm 

i/ib/zuiy 


onn nnn nn 
Bl)U,l)l)l).UU 


~7n/i nnn nn 

/y4,ooo.oo 


8.6 


Iz/lb/zUiU 


1 /inn nnn nn 
1,4UU,UUU.UU 


1 o~70 oon nn 

i,i/o,o3y.oo 


5.2 


8/15/2015 


8,500,000.00 


9,139,285.00 


7.125 


9/1/2016 


1,000,000.00 


1,087,500.00 


7.375 


9/1/2019 


1,200,000.00 


1,314,000.00 


5.75 


5/15/2021 


3,000,000.00 


3,142,500.00 


5.5 


12/25/2019 


1,831,716.07 


1,889,054.28 


5.492 


2/10/2051 


14,825,000.00 


15,998,561.38 


6 


2/25/2034 


2,444,005.54 


2,490,825.35 


4.125 


10/7/2020 


4,200,000.00 


4,294,500.00 


6.369 


6/16/2018 


5,500,000.00 


6,179,250.00 


6.5 


8/1/2016 


3,950,000.00 


3,977,926.50 


5.65 


5/1/2018 


3,000,000.00 


2,858,259.00 


8 


12/31/2049 


950,000.00 


850,668.00 


8 


12/31/2049 


700,000.00 


626,808.00 


5.3 


3/15/2017 
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10,417,072.05 



Source: State Street Page 2 UCRP Holdings as of December 31, 2011 



Security Name 


Interest Rate 


Maturity Date 


Shares/Par Value 


Base Market Value 
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f\_\c 1 f f\ti nti n \ im itu ucai ti_i cvc 
CHS/CUMMUNI 1 Y HEAL 1 H SYS 


8.875 


"7 /1 C 1 C 

//lb/ZUlb 


d 1 m nnn nn 
3,101,000.00 


o om Too en 
3,201, /82. 50 


nMCK/l ADI/ 1 ICA IMT 

CINEIVIARK USA INC 


O CTC 


r/i r /")ni Q 

b/lb/zOiy 


c enn nnn nn 
5,500,000.00 


c qoi t cn nn 
5,y81,250.00 


ruirDni id ^aditai vim /ddcccddci^ cmri/l 
CI 1 IGRUUP CAPI 1 AL XIII (PREFERRED S 1 UCKJ 






ro nnn nn 
58,000.00 


1 cic nc nn 
1,526,125.00 


CI 1 IGRUUP INC 


c c 
5.5 


^ /1 1 /")ni d 
4/11/z01d 


1^1 nn nnn nn 
14,100,000.00 


1 ^ one m a on 
14,3y5,014.30 


ruirDni ID IMP 
CI 1 IGRUUP INC 


o c 

8.5 


b/zz/zOiy 


t nnn nnn nn 
2,000,000.00 


o c /i 1 "70 nn 
2,354,1/2.00 


C\T\CDC\\ ID IMT 

LI 1 loKUUr INL 


A C 


1/1/1 /om t 
1/ 14/ ZUZZ 


3 nnn nnn nn 
3,000,000.00 


o 00c nco nn 
2,886,06y.00 


f\~T\fOf\\ ID IMT 

LI 1 IGRUUP INL 


5.875 


b/2y/205/ 


d enn nnn nn 
3,500,000.00 


/inc c/n en 
3,4y5,642.50 


CITIGROUP MORTGAGE LOAN TRUST 


5.897246 


8/25/2036 


12,020,133.16 


9,174,510.88 


CLEAR CHANNEL COMMUNICAT 


9 


3/1/2021 


1,650,000.00 


1,390,125.00 


CLEARWIRE COMM/FINANCE 


12 


12/1/2015 


800,000.00 


766,000.00 


CME GROUP INDEX SERVICES 


4.4 


3/15/2018 


5,000,000.00 


5,312,400.00 


CMS ENERGY CORP 


6.55 


7/17/2017 


4,140,000.00 


4,449,373.92 
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Security Name 


Interest Rate 


Maturity Date 


Shares/Par Value 


Base Market Value 


/-n/ic CMCDrv /-/— *dd 
CMS bNbRGY LURP 


6.25 


i /1 /tat a 
2/ 1/2020 


2,500,000.00 


"> /TIC TAA AA 

2,b25,290.00 


rMU r/iniTA i I I /— 
LNH LAPI 1 AL LLC 


6.25 


11 /1 /imc 
ll/l/201b 


900,000.00 


AT7 AAA AA 

92/,000.00 


LULA LULA LU/ 1 Ht 


3.3 


n /1 /tat 1 
9/1/2021 


4,000,000.00 


A T 1 T 1 TA AA 

4,212,120.00 


/-/— \/-A /-/— II A rrMICA CAD /~\ / 

LULA LULA FbMSA SAB LV 


4.625 


i/ic /tata 
2/lb/2020 


1 onn Ann nn 
1,800,000.00 


1 AOA AAA AA 

1,989,000.00 


LUDbLLU INL 


3.75 


1 1 //i /Tmn 
11/4/2020 


"> AAA AAA AA 
2,000,000.00 


"> AD1 AA1 AA 

2,031,092.00 


/-/— \r\ci /-/— i iMr 
LUUbLLU INL 


3.875 


1 1 /Tm 1 
11/3/2021 


"> AAA AAA AA 
2,000,000.00 


2,03b,31b.00 


/-/— i a n /- a ex mDn 
LUMLA5I LUKP 


6.55 


"7/1 /">nDn 
// 1/203S 


A AAA AAA AA 

4,000,000.00 


^ ADT AOA AA 

4,932,080.00 


LUMMSLUPb INL 


8.25 


1 /1 c /">m n 
l/lb/2019 


"> A A A AAA A A 

2,400,000.00 


"> A A A AAA A A 

2,400,000.00 


rnnfun Dec/— 11 inrcc im/— 
LUNLHU RbbUURLbS INL 


8.625 


1 n /1 /">m "7 
10/1/201/ 


1 DAA AAA AA 

1,300,000.00 


1 /ITA TCA AA 

1,420,250.00 


a* a\ k i rTn i atiom nriA^pip imt 

LUNSTbLLATlUN BRANDS INC 


7.25 


f-> / -1 /•-* All A 

9/1/2016 


1 AlAlAl AtAtAt AlAl 

1,000,000.00 


1 Ann ~r r At aiai 

1,098,750.00 


/-/— \/— mro i ic ihir 
LUUPbK US INL 


6.1 


"7 /1 /">m "7 
// 1/201/ 


D /ICA AAA AA 

3,450,000.00 


a r\o~i ccc in 
4,L)i/,bbb.lU 


fnoM nDnni ittc imti im/— 
LUKN PKUDUL 1 5 IN 1 L INL 


3.2 


1 1 /1 /im c 
ll/l/201b 


D CAA AAA AA 

3,500,000.00 


d cic 1 nc cn 
i.blb^iyb.bU 


/-/— idm nDnni ittc imti im/— 
LUKN PKUDUL 1 5 IN 1 L INL 


4.625 


1 1 /1 /">mn 
11/ 1/2020 


C TAA AAA AA 
5,200,000.00 


c cm con nn 
b,bzy,boU.L)U 


/-/— iDn a m r»i m a r»c c/— ^jicMTr i 
LUKP ANDINA Db FUMbN 1 U 


3.75 


1 /1 c /inic 
l/lb/201b 


"> CAA AAA AA 

2,500,000.00 


t cto one TC 
Z 7 b28,8yb.Zb 


f-\ n n a m rti m a r\p r~ a\ iv /i r~ i\ ita 

LURP ANDINA Db FUMbNTO 


8.125 


6/4/2019 


"t OAlAl AtAtAt AlAl 

2,800,000.00 


— > A Tn T A n /IAI 

3,439,248.40 


f-\ n n a m rti m a r\p r~ a\ h a i~ k ita 

LURP ANDINA Db FUMbNTO 


8.125 


6/4/2019 


1 AlAlAl AtAtAt AlAl 

1,000,000.00 


1 TTO T An AlAl 

1,228,303.00 


rAnriAnAriAM a~pai pa r\p r\ i 

LURPORACIUN GbO SA Db CV 


9.25 


6/30/2020 


"t PAlAl AtAtAt AlAl 

2,500,000.00 


/I A ~> ~7 r At AlAl 

2,443,750.00 


/-* /-\ i i ■> iti-»\/\ « jirvr a i TrnM ati\ /r i aaki t 

COUNTRYWIDE ALTERNATIVE LOAN T 


6 


4/25/2037 


1 ~7 oip mr\ rtAi 

17,825,829.90 


1 A1A11 r >i t An 

12,001,543.02 


/—f\ 1 IMTDV\A/inrj |_| /-\ ft /i r" 1 A"\AMC 

LOUN 1 RYWIUE HOME LOANb 


5.5 


o/2b/zU33 


"7 m"7 mi err 
/.yi/^U/Z.bb 


Ton /10c ~7n 
0,zJU,48b. /U 


LOX LOMMUNILA 1 lONb INL 


C A C 

5.45 


lz/lb/zU14 


b.UUU^UUU.UU 


c ccn 1 ci nn 
b.bbU^lbZ.UU 


rDcnu ci iicclt mcva/ v/idi/ 
LREUI 1 bUlbbE NEW YORK 


b.5 




t nnn nnn nn 
Z.UUU^UUU.UU 


t nci con nn 
z,(Jbz,bZU.(J(J 


r*DIJ A K/ICDITA IMA 

LRH AIVIERILA INL 


r 

b 


y/ou/zuib 


"7 nnn nnn nn 
/,UUU,UUU.UU 


"7 a~7~j coo nn 


An a a ti a 

LROA 1 IA 


6.75 


ll/b/zUly 


"7 nnn nnn nn 


c ccn nnn nn 
b.bbU^UUU.UU 


AD A A "TI A 

LROA 1 IA 


6.625 


"7/1/1 /">mn 
// 14/zUzU 


^ nnn nnn nn 


d ~ior\ nnn nn 


AD A A "TI A 

LROA 1 IA 


6.375 


3/z4/zUzl 


t nnn nnn nn 
z.UUU^UUU.UU 


1 otc nnn nn 
l.Ozb^UU.UU 


rr)A"\\A/M Ai\/irn C A D Ct~\ D n III 

LROWN AMER LAP LORP III 


6.25 


z/l/zUzl 


t enn nnn nn 
z.bUU^UUU.UU 


t ci t enn nn 
z.bli^UU.UU 


^dama/m c a cti c imti rnDn 
LROWN LAb 1 LE IN 1 L LORP 


7.125 


11/ 1/zUiy 


1 nnn nnn nn 
1,UUU,UUU.UU 


1 non nnn nn 
1,U8U,UUU.UL) 


LVb LAREMARK LORP 


6.25 


A /1 /") Ak") "7 

b/l/zUz/ 


d "7in nnn nn 
i./ZU^UUU.UU 


^ enn oci /i 
4 / bL)U,obl.4o 


r\ n |_| f~\ DTH M IMT 

U.R. HOR ION INL 


6.125 


1 /1 c /mi >i 

l/lb/zU14 


cc\c\ nnn nn 


"7no nnn nn 

i./y^uuu.uu 


U.R. HOR ION INL 


5.625 


n /1 rr /">ni ^ 
y/lb/zU14 


t /i t c nnn nn 
z^ib^UUU.UU 


t /im ~7cn nn 

z^y/, /bu.uu 


r\ a ia ai rn nm a Mrr m a i i a* 

DAIMLbR FINANCb NA LLC 


3 


-> /in /-*AI1 A 

3/28/2016 


-> AlAlAl AtAtAt AlAl 

3,000,000.00 


—> Al"> /I ~T /I At AlAl 

3,034,740.00 


DARDbN RbSTAURANTS INC 


4.5 


1A\/1P /lOT'l 

10/15/2021 


r OAlAl AtAtAt AlAl 

5,800,000.00 


r nr a / — n /iai 

5,950,672.40 


DAVITA INC 


6.625 


11 /1 /"»AnAi 

11/1/2020 


—\ -TAlAl AtAtAt AlAl 

3,700,000.00 


-\ OAI1 ~T r At AlAl 

3,801,750.00 


DBS BANK LTD/SINGAPORE 


5 


11/15/2019 


*i A A ^ ~ 7 AlAlAl /~\ 

14,637,000.00 


*1A ^ -1 /~\ A O "^ AA 

15,310,682.56 


r\r\n AAnD 

DDR CURP 


4.75 


Jl /1 P /"» All O 

4/15/2018 


-> PAlAl AtAtAt AlAl 

3,500,000.00 


— > ">AO m A PAl 

3,348,824.50 


p\ p ■ iL^AMTr rAinn 

DbL MONTb LURP 


7.625 


2/15/2019 


D CCA AAA AA 

3,550,000.00 


O /IAO AAA AA 

3,408,000.00 


nci dlii /-/— idd 
DbLPHI LURP 


5.875 


b/lb/2019 


enn AAA AA 

600,000.00 


C 1 1 AAA A A 

bl2,000.00 


l""\CI DLII /-/— IDD 

DbLPHI LURP 


6.125 


b/lb/2021 


OAA AAA AA 

800,000.00 


OT/I AAA AA 

824,000.00 


pi i - ■ i i \j v rAnn 

UELUXE CORP 


7 


-* / 1 p /"»aii r\ 

3/15/2019 


1 P AI AtAtAt AlAl 

250,000.00 


1 ~\ r aiai 

243,125.00 


rirjMDI |DV DCCni inrrr IMr 

UENBURY REbOURLEb INL 


6.375 


/1 c /">mi 
o/lb/zUzl 


a enn nnn nn 
4,bL)U,UUU.L)U 


^ "7m enn nn 


ewe i ^D^/l^J^lT dami/ /~t c i/A7A 
UEVELOPMEN 1 BANKOrKAZA 


5.5 


1 "> /in /Tn-i r 
lz/zU/zUlb 


c ocn nnn nn 
b.obU^UUU.UU 


c "7m enn nn 

b./yi^uu.uu 


r^cw/tM cmcd/~v aad dhd a xiriM 
UEVON ENERLiY LORPORA 1 ION 


5.6 


"7 /1 C l"}f\A 1 

//lb/zU41 


c nnn nnn nn 
b,UUU,UUU.UU 


c m 1 c /i n nn 
^1)11^40.1)1) 


r\\ a kiamh nrrcunDC r\Dii i 
UIAMONU OhrbHORE URILL 


4.875 


"7/1 /iAic 
//1/ZUlb 


c 1 nn nnn nn 
b,ll)L),UUU.L)L) 


e c^o 101 on 
b.bii^O^.oL) 


pi i n rr r"r\ / uni nurc /riMA 
UIRELI V HOLUINbb/HNb 


3.5 


D /1 /T(^ 1 C 

3/1/zUlb 


nnn nnn nn 


nm "7"7i nn 

i.uyz,/ /Z.UL) 


r\inrj r~r\ / lj /~i i himac /riMA 

UIRELIV HOLUINLib/l-INLi 


7.625 


r /1 r /")Aii a 

b/lb/zUlb 


d /inn nnn nn 


d aaio Ten nn 
5,bl)5,ZbU.l)l) 


DIDCfn/ |_i /~> | pi 1 MA"* C /riMA 

UIRELIV HOLUINbb/HN(j 


6.375 


D /1 I"}f\A 1 

3/ 1/ZU41 


nnn nnn nn 


d /ien ncn nn 
3,4by,UbU.L)l) 


UlbLOVER BANK 


-7 
/ 


4/lb/zUzU 


d onn nnn nn 


D Q"7C 010 /in 
D,y /b,olo.4L) 


nicrn\/CDV rnn /ir\ ai imitatihmc 
UlbLOVERY LOIVIIVIUNILAI lONb 


C AC 

5.05 


b/l/zUzU 


c nnn nnn nn 
b.UUU/UUU.UU 


c /loi ccn nn 
b,4oz,bb(J.l)l) 


UlbH UBb LORP 


C ~7C 

b. lb 


b/l/zUzl 


c ocn nnn nn 
b.ybU/UUU.UU 


c /i 1 1 nc nn 
b,411,lzb.L)L) 


p\ a~\ aaimitam ri r- r» i t r> i ir 

DUMINILAN RbPUBLIL 


7.5 


r /a /im 1 

5/6/2021 


A PAlAl AtAtAt AlAl 

6,500,000.00 


A TTAl AlAlAl AlAl 

6,370,000.00 


DOMINION RESOURCES INC 


4.45 


3/15/2021 


2,000,000.00 


2,227,590.00 


DOMINION RESOURCES INC 


2.66856 


9/30/2066 


5,500,000.00 


4,622,035.00 


DOW CHEMICAL CO 


4.85 


8/15/2012 


5,750,000.00 


5,882,687.00 


DOW CHEMICAL CO 


4.125 


11/15/2021 


3,000,000.00 


3,077,160.00 
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Security Name 


Interest Rate 


Maturity Date 


Shares/Par Value 


Base Market Value 


C A CX D A V /~ A A A 1 IMI 1 IXII ITV HICT 

EAb 1 BAY LA MUNI U II LM Y Dlb 1 


5.874 


C /1 /"in /I n 

6/ 1/2040 


4,000,000.00 


a mo ion nn 
4,925,280.00 


C/""/""\l AD IMf" 

ELOLAB INL 


3 


1 t /o /">ni c 
12/8/2016 


t r\r\r\ Ann nn 
2,000,000.00 


t nco onn nn 
2,000,820.00 


ELOLAB INL 


5.5 


12/8/2041 


t /inn nnn nn 

2,4yo,ooo.oo 


t "7cn no co 
2, /59, 2/3. 58 


ci nAC*""ininciiMCDADX/'"\n 
bL PAbO PIPELINE PARI OP 


4.1 


1 1 /1 c /">ni c 
11/15/2015 


d cnn nnn nn 
3,500,000.00 


d cod n/io nn 
3,583,048.00 


ci DAC/""ininciiMCDADX/'"\n 
bL PAbO PIPELINE PARI OP 


5 


10/1/2021 


t nnn nnn nn 
2,000,000.00 


t nco aio nn 
2,058,428.00 


ENDO PHAKMALEU 1 HLDLo IN 


7 


12/15/2020 


d onn nnn nn 
3,300,000.00 


d cnc ncn nn 
3,506,250.00 


ENDO PHAKMALEU 1 HLDLib IN 


7.25 


l/lb/2022 


"7nn nnn nn 
/00,000.00 


"7/1/1 cnc nn 
/44,62b. 00 


CMCD/"I7CD U l"l 1 l"MM/~C IMr 

ENERLilZER HOLDINLib INL 


4.7 


c /1 n /">m 1 
5/19/2021 


d ccn nnn nn 
3,550,000.00 


d nnc on 
3,/3o,005.80 


CMCnru XDAMCCCD DADXMCDC 

ENERbY 1 RANbhER PAR 1 NERb 


5.65 


0/ 1/2012 


a nnn nnn nn 
4,000,000.00 


a noc co a nn 
4,080,684.00 


CMCDrU XDAMCCCD DADXMCDC 

ENERCjY 1 RANbhER PAR 1 NERb 


6.125 


2/15/201/ 


1 cnn nnn nn 
1,500,000.00 


1 c a c om cn 
l,o4o,893.50 


CMCDrU XDAMCCCD DADTMCDC 

ENERLjY 1 RANbhER PAR 1 NERb 


4.65 


c /1 /">m 1 
b/1/2021 


c cnn nnn nn 
0,500,000.00 


o,3o/,3/4.00 


bNSCO PLL 


3.25 


3/15/2016 


4,500,000.00 


a nnn /~ i~ r~ n 

4,590,652.50 


CMXCDnDicc nDnni ittc nncD 
EN 1 ERPRIbE PRODUL 1 b OPER 


6.125 


1 n /1 c /iriDn 
lU/lb/zU39 


b.UUU^UUU.UU 


c c o /i ooc nn 
b,bo4,o3b.L)L) 


CMXCDnDicc nDnni ittc nncD 
EN 1 ERPRIbE PRODUL 1 b OPER 


8.375 


O /1 /^AC c 

8/1/zUbb 


a 1 "7c nnn nn 
4,l/b,UUU.L)U 


a ac~i Ten nn 
4,4b/,ZbU.L)U 


CMXCDnDicc nDnni ittc nnco 
EN 1 ERPRIbE PRODUL 1 b OPER 


8.375 


0/1 /inc c 
o/ 1/zObb 


d nnn nnn nn 


d Tin nnn nn 


CMXCDnDicc nDnni ittc nncD 
EN 1 ERPRIbE PRODUL 1 b OPER 


7.034 


1/lb/zUbo 


c ccn nnn nn 
b,bbl),UUU.L)U 


c "7~7T nnn nn 
b,//z,UUU.L)U 


c/""\ I iimiv ihir 
bQUINIX INL 


7 


"7 /1 C /Tm 1 

//lb/zUzl 


t "7"7c nnn nn 
z,//b,UUU.L)U 


t m~7 ctc nn 
z,9z/,bzb.l)l) 


CDA/~ 1 ICA CIMAM/-C mil^n A MV 

bKAL UbA HNANLE LOMPANY 


6.375 


1 n /1 c /im "7 
lU/lb/zUl/ 


^ nnn nnn nn 
4,9UU,UUU.L)L) 


c cci Tnn ~7n 
b / bbZ,zU9./U 


cdat i ica nMAMrc mK^n A MV 

bKAL UbA HNANLE LOMPANY 


6.7 


C /1 /IAD ^ 

b/ l/zU34 


c nnn nnn nn 
b,UL)U,UUU.UU 


c cci coc nn 
b,bbz,bob.UL) 


cdd nncDATiiiir I n 
EKP OPERA 1 INL] LP 


5.125 


3/lb/zUlb 


c ocn nnn nn 


b,ol)i,b;5b.L)b 


cci//~\i\/i uni niMrc I iivrtixcr* 
EbKOM HOLDINLib LIMI 1 ED 


5.75 


1 /tc /Tm 1 
1/Zo/zUzl 


d /inn nnn nn 


d /icn cnn nn 
3,4b9,bUU.UU 


cvnnDT inyin/^DX di/ i/**"idca 
EXPORI IMPORI BK KOREA 


5.875 


1/1/1 /im c 
1/14/zUlb 


c nnn nnn nn 


c dct Tin nn 
D,6bl,6 /U.UU 


EXPORT IMPORT BK KORbA 


3.75 


10/20/2016 


nnn nnn nn 

2,000,000.00 


nnn TTn nn 

2,005,320.00 


cvnnDT u^nnDT di/ i/odca 
EXPORI IMPORI BK KOREA 


4.375 


n/i r /Tm 1 
9/lb/zUzl 


1 onn nnn nn 


1 to/i ncc in 
l,zo4,9bb.ll) 


CVDDCCC CTDIIITC llir 

bXPRbbb bLRIP 1 b INL 


3.125 


r /1 r /Tni c 

b/lb/zUlb 


c nnn nnn nn 
b,UL)U,UUU.UU 


c m~7 "71 c nn 
b,Uz/,/lb.UU 


CAMMIC UriAC 

hANNIE MAb 


4.625 


C /1 /Tni T 

b/l/zU13 


1 Dn Ten nnn nn 
13U,Zbl),UUU.L)U 


iD"7m/i inc in 
13/ / U14,19b.lU 


CAMMIC IVriAC 

hANNIb MAb 


5.125 


1 /t /im ^ 
l/z/zU14 


idd tat nnn nn 
133,J4b,UUU.UU 


*\ A A CDn "7"70 C"7 

144,biU, / /o.b/ 


CAMMIC IVriAC 

hANNIb MAb 


2.62 


1 n/i /im "7 
lU/l/zUl/ 


1 n nnn nnn nn 
1U,L)L)L),UUU.L)L) 


in to"7 in 
lU.zo/^Uz.ZL) 


CAMMIC KJAC 

hANNIb MAb 


2.78 


lz/ 1/zUl/ 


c c a c nnn nn 
b,b4b,UUU.UU 


c "7~71 con no 
b / //l,bo9.L)o 


CAMMIC IVriAC 

hANNIb MAb 


3.53 


1 /1 /Tni o 
1/1/zUlo 


"> c o~tc zinc oo 
zb,o/b,4Ub.oo 


T7 cnn TDC\ TC 
z/ / b9U,/o9.Zb 


CAMMIC IVriAC 

hANNIb MAb 


3.61 


t /1 /im o 
3/ 1/zUlo 


1 d T£TC cn~7 nc 
13,zbb,bU/.yb 


1^ Ton iin 1/1 
14,zi9,llU.14 


CAMMIC l\ A A C 

hANNIb MAb 


3.86 


d /1 /im o 


1 o 1 nn nnn nn 


in cin ncc /it 
19 / bl9,9bb.4Z 


rA KiMir ^ a a r 

hANNIb MAE 


3.8 


4/1/2018 


54,495,461.90 


i~on/ii a a r ot 

58,941,445.82 


rA tiMir ^ a a r 

FANNIE MAE 


3.81 


Jl /1 /*101 o 

4/1/2018 


a o tat nnn nn 

48,745,000.00 


r" t ~T">n nn r~i 

52,739,953.51 


r~ a n i m i r~ k a a r 

hANNIE MAE 


3.11 


7/1/2018 


1 ~* nnn nnn nn 

13,500,000.00 


1^ 1TO 1"*1 TO 

14,138,121.78 


r~ a n i m i r~ k a a r 

hANNIE MAE 


3.17 


8/1/2018 


in /-\/-\/-\ r\r\r\ nn 

30,000,000.00 


■>i Tin ~7~71 on 

31,720,771.80 


r~ a n i m i r~ k a a r 

hANNIE MAE 


3.06 


12/1/2018 


i~ nnn nnn nn 

25,000,000.00 


ic ncT mc tc 
Zb^bZ^/b.Zb 


CAMMIC IVriAC 

hANNIE MAE 


3.83 


lz/ 1/zUzU 


^ m~7 CT7 nn 
4 / 9z/,bZ/.UU 


c on o/ic no 
b / izl,84b.L)o 


CAMMIC KJAC 

hANNIE MAE 


3.21 


lz/l/zUzU 


nnn nnn nn 


o/io o~7n /in 


CAMMIC IVriAC 

hANNIE MAE 


4.5 


1 /1 /irn 1 

1/1/zUzl 


D T/l-l CC1 Cfl 

3 / i41,bbl.b9 


D"7T1 CO/l /IC 

3 7 /31,b84.4b 


CAMMIC IVriAC 

hANNIE MAE 


4.38 


t /1 /im 1 
z/l/zUzl 


^ n"7T COC\ T /I 

4 / L)/z,b39.z4 


^ c n nnn 01 
4,bz/,9UU. 81 


CAMMIC IVriAC 

hANNIE MAE 


4.38 


t /1 /Tm 1 
z/ 1/zUzl 


d n/iT cnn nc 
3,1)42^99. 9b 


D TOT "7CC /I C 

3 7 38Z, /bb.4b 


r~ a n i m i r~ k a a r 

hANNIE MAE 


4.38 


2/1/2021 


in "> a "t nn m 

10,342,953.97 


11 Af\CI f~ A a in 

11,498,644.10 


CAMMIC U A C 

hANNIE MAE 


4.38 


2/ 1/2021 


a Din 1/in cc 
4,319, 149. bb 


^ om ocn nn 
4,801,863.99 


CAMMIC IV A A C 

hANNIE MAE 


4.01 


o /1 /Tm 1 
0/1/2021 


">n nnc o/i 
20,905,301.34 


"7no CDC C"7 

22,/98,636.5/ 


CAMMIC IVriAC 

hANNIE MAE 


3.64 


12/ 1/2021 


t 1 on nnn nn 
2,130,000.00 


T T7n mo T1 

2,2/0,0/8.21 


CAMMIC U A C 

hANNIE MAE 


3.2 


12/1/2021 


1 n 1 nn nnn nn 
10,100,000.00 


in /i"7n a a 1 "7n 
10,4/0,44/. /0 


CAMMIC IVriAC 

hANNIE MAE 


4.5 


"7 /ic hnio 
//2b/203o 


14,29/,633.o2 


1 ^ mo on~7 a 1 
14,9/8,80/. 41 


CAMMIC IVriAC 

hANNIE MAE 


3.377 


12/1/2040 


T TC"7 /l~7~7 OfT 
2, 25/, 4/ /.OD 


T D /I n A30 "7C 

2,349,038. /5 


CAMMIC IVriAC 

hANNIE MAE 


3.349 


12/ 1/2040 


1 n nc~7 nni "7D 
19, 95/, 991. /3 


Ifl "7CC m"7 CO 

20,/5o,93/.o8 


FANNIE MAE 


3.511 


5/1/2041 


17,735,821.66 


18,589,599.64 


FANNIE MAE 


3.514 


5/1/2041 


13,033,543.05 


13,663,825.25 


FANNIE MAE 


3.553 


7/1/2041 


23,768,298.31 


24,933,093.95 


FANNIE MAE (PREFERRED STOCK) 






915,000.00 


1,207,800.00 



Source: State Street 
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UCRP Holdings as of December 31, 2011 



Security Name 


Interest Rate 


Maturity Date 


Shares/Par Value 


Base Market Value 


rrn nrni in 1 1 /" n C nn A7II 

HbU RbPUbLIC UH bRAZIL 


7.875 


D /~7 /in 1 c 

3/ //201b 


c "7r\r\ nnn r\r\ 
b,/00,000.00 


c ~700 nnn nn 
b,/83,000.00 


rrn nrni in I I /" r^n nn A7ii 

HbU RbPUbLIC UH bRAZIL 


6 


1 /1 "7 /">ni "7 
1/1//201/ 


d r\r\r\ Ann r\r\ 
3,000,000.00 


d cm enn nn 
3,b02,b00.00 


rrn nrni ini \t~* n C nn A7II 

HbU RbPUbLIC UH BKAZIL 


8 


1 fir /">ni o 

l/lb/2018 


iy,3yi,bbb.bb 


/too njin nn 
22, b88,24y.yy 


cc r\ nrni ini \r* n c nn a7M 

HbU RbPUbLIC UH bRAZIL 


8.75 


t //i /">m c 
2/4/202b 


4,100,000.00 


c 1 cn nnn nn 
b,lb0,000.00 


rrn nrni ini if* r\r nn A7II 

HbU RbPUbLIC UH dKAZIL 


8.75 


"> //i /">m c 
z/4/zOzb 


2,b00,000.00 


d "7cn nnn nn 
3,/b0,000.00 


rrn nrni ini I c (~\ r D D A "71 1 

HbU RbPUbLIC UH dKAZIL 


10.125 


C /1 c /">m "7 

b/lb/zOz/ 


3,000,000.00 


^ ncc nnn nn 
4,ybb,000.00 


cent nrni ini \t~* n c nn A7II 

hbD RbPUbLIC UH dKAZIL 


5.625 


1 /"7 l~ir\A 1 
1/ //z041 


4,000,000.00 


^ /I n nnn nn 
4,b40,000.00 


HbUbRAL HUMb LUAN bANK 


5.545 


4/1/203/ 


3,38/,b0b./b 


3,bbl,2bl./b 


rCHCD A 1 UAMC 1 HAM DAMI/ 

HbUbRAL HUMb LUAN bANK 


6 


0/1 hnoo 
0/1/2038 


y,3b/,b20.30 


in nnc ncn no 

io,2yb,3by.y8 


rcn,CDAI l_l /~\ /I C 1 HAM DAMI/ 

HbUbKAL HUMb LUAN bANK 


6 


10/1/2030 


0,b/3,blb.01 


n noo ccn c/i 
y,b33,bby.b4 


rcriCDAi i_i /~\iv /i c i/^am d a m \/ 
HbUbKAL HUMb LUAN bANK 


6 


3/ l/203t) 


1T A~7 A OC1 /ID 

12,4/4,Obl.43 


1 d "71 1 oil nn 
13,/ll,823.y0 


rcriCDAi i_i /i c i/^am dami/ 
HbUbKAL HUMb LUAN bANK 


2.803 


1/1/2041 


21,21b,/01./b 


m n /i 1 oo~7 "jo 
21,y41,88/./8 


rcriCDAi i_i /~\ iv /i c i/^am dami/ 
HbUbKAL HUMb LUAN bANK 


3.696 


6/ 1/2041 


r 100 An A n 
b,loo,404.b2 


C A AO Aon IC 

b, 448, 480. 2b 


r~ i 1 1 iv yi / — ■ f\/ii ii ti c a h a 1 1 \/ ctdi i r~~r i men n 

HHLMC MULI IHAMILY bl RUCI UKbU V 


3.531 


6/2b/2020 


b,000,000.00 


c ddi mc nn 
b,331,y /b.00 


riDDIA H\/CDCCAC riM AMTC 

HlbKIA UVbRbbAb HINANLb 


6.75 


3/3/ 2021 


3,b00,000.00 


d 1 no "7cn nn 
3,iy3, /bO.OO 


r-i r"ri_i ti_i i d r\ DAM/~<^Dn 

HIHIH IHIRUbANCURP 


3.625 


l/zb/201b 


b, 000,000. 00 


c n"7i ncn nn 
b,0/2,yb0.00 


ci c c d\ / ihir 
HlbbRV INC 


3.125 


b/lb/201b 


3,yoo,ooo.oo 


d mn nci "7n 

3,y/o,yb2./o 


ci c c d\ / imp 
HlbbKV INL 


4.75 


b/lb/2021 


2,800,000.00 


"> mn jic^ cn 
2,y2y,4b3.b0 


ci nnir,A nn\A/CD ■ i i/~i_i~r 

HLUKIUA PUWbK + LlbH 1 


4.125 


2/ 1/2042 


3,000,000.00 


nn/i 001 nn 
3,0y4,881.00 


HMCd KbbUURCbb 


8.25 


1 1 /1 hn 1 n 

n/i/20iy 


1 ccn Ann nn 
l,bb0,000.00 


1 c"7"7 nc nn 
l,b//,12b.00 


CM l\ /I A TDA CCD lf\ CIMn C C A f\ /I 

HNMA 1 bA Hbb 50 bINbLb HAM 


5 


12/ i/2oyy 


ac\ nnn nnn nn 
4bl,000,000.00 


aoc tda 5"7C nn 
48b,234,3/b.00 


CM IV /l A TDA 1AM OH CIMn C CAH/I 

HNMA 1 bA JAN 31) blNGLb HAM 


5 


i2/i/2oyy 


1 ~ic nnn nnn nn 
1/b, 000,000. 00 


1 nn 1 oc nnn nn 

iyo,i3b,ooo.oo 


rnnr. f. a f\Tf\ n rnrrMT 1 1 C 

HUKD MU 1 UK LKbDI 1 LU LLC 


7 


4/lb/201b 


a nnn nnn nn 
4,200,000.00 


^ ci c nnn nn 
4,blb,000.00 


HUKU MU 1 UK LKbUI 1 LU LLL 


b 


b/lb/ZUlo 


c nnn nnn nn 
b,000,UUU.OO 


c ni ") occ nn 
b,01Z,ybb.OO 


HURD MUTUR CRbDIT CU LLC 


5.875 


8/2/2021 


5,000,000.00 


r t 1 1 n >i n nn 

5,211,040.00 


CDAM/~C TCI H ff~\ti. A 

HRANCb 1 bLbCUM 


2.75 


y/14/2Ulb 


1,000,000.00 


1 nm enc nn 
l,002,by5.00 


CDcrsrMC at 
HRbUUIb MAC 


2.5 


b/2//zUlb 


nn nnn nnn nn 

yo,ooo,ooo.oo 


nc t 1 £T "7cn nn 
y5,Jlb,/50.00 


rDcnnic n/i at /ddcccddcpa CTnri/\ 
HKbUUIb MAC (PRbHbKRbUbl UCK) 






too nnn nn 
288,000.00 


000 n /i n nn 
585,040.00 


HKbbPUKI MCMURANC&Ci 


8.375 


4/ 1/201/ 


d "7on nnn nn 
5,/80,000.00 


a m £T Ten nn 
4,01b,250.00 


cdcccpai c c c,\ /i ipom ni innD 
HKbbbCALb bblVIILUNUUL 1 UK 


q nc 
8.Ub 


z/ 1/ ZUZU 


t ccn nnn nn 
Z,bbU,UUU.UU 


1 3Q7 nnn nn 
2,5y /,000.UU 


CDCCCMII IC K/lcn rADC 1 IC 

HKbbbNIUb MbU CAKb Ub 


5.75 


2/15/2021 


c nnn nnn nn 
5,000,000.00 


a nno ~7cn nn 

4,yy5,/50.oo 


rDHMTICD /"PMV /I l\ /1 1 IMITATinMC 

HKUN 1 IbK CUMMUNICAI lUNb 


8.125 


10/ 1/201O 


c onn nnn nn 
b,800,000.00 


c o/io enn nn 
5,845,500.00 


CjAZPKUM 


4.95 


c /to /ini c 
b/2i/201b 


d nnn nnn nn 
5,000,000.00 


d nm ~7cn nn 
5,005, /50. 00 


rA7nDnft/i/rA7nDnn/i i mti ca\ 
CjAZPKUM(CiAZPKUM IN 1 L bA) 


7.201 


2/1/2020 


^ OCT c/it /in 

4,8b2,b45.4y 


c iocnci cc 
5,15b,0bl.5b 


rcMCDAi ci c c /~ a n rnnn 
CibNbKAL bLbC CAP CUKP 


1.875 


y/lb/2013 


1 n nnn nnn nn 
10,000,000.00 


1 n 1 to 1 ~7n nn 
10,125,1/0.00 


rCMCDAI CI C f /"An rADD 

CibNbKAL bLbC CAP CUKP 


5.625 


y/ib/201/ 


1 enn nnn nn 
1,500,000.00 


1 ccc\ ict cn 
I,bb0,lb2.50 


CibNbKAL bLbC CAP CUKP 


5.625 


c /1 /im 
b/l/201o 


t nnn nnn nn 
2,000,000.00 


t t a n nn/i nn 
2,240,004.00 


rcMCDAi ci c f /~An rnnn 
CibNbKAL bLbC CAP CUKP 


4.65 


10/1 //2021 


d Tnn nnn nn 
3,200,000.00 


d Tin "7T/i /in 
5,55y, /54.40 


rcMCDAi ci cr /~An mnn 
CibNbKAL bLbC CAP CUKP 


5.875 


1/1/1 /iriDO 
1/ 14/203o 


c onn nnn nn 
b,i00,000.00 


c zr~7c Tno in 
b,b/5,5y8.10 


rcMCDAi ci c /" /~An rnnn 
CibNbKAL bLbC CAP CUKP 


6.375 


1 1 /1 c /inc "7 
ll/lb/20b/ 


c nnn nnn nn 
5,000,000.00 


^ mc nnn nn 
4,y25,000.00 


CibNbKAL bLbC 1 KIC CU 


5.25 


1 T /c /ini "7 

12/b/201/ 


c nnn nnn nn 
0,000,000.00 


c 00c c~7T nn 
b, 88b,5/2. 00 


CibUKdlA PACIHIC LLC 


O "> C 


c /1 /ini c 
b/l/2Ulb 


1 /inn nnn nn 
1,400,000.00 


1 ccc t/i/i nn 
1,555,544.00 


rcnDriA nA/~ici/~ i i /~ 
CibUKCilA PACIHIC LLC 


5.4 


11/1 /nmn 
11/1/2020 


/inn nnn nn 
3,400,000.00 


ice nno Tn 
5,/bo,005.20 


CibUKCilA PUWbK CUMPANY 


4.75 


y/ 1/2040 


t nnn nnn nn 
2,000,000.00 


t ti t oto nn 
2,212,858.00 


/— 1 1 r A n C/~ICM/~CC IMP 

CILbAU bClbNCbb INC 


4.4 


12/ 1/2021 


enn nnn nn 
5,500,000.00 


d "7nc /itt nn 
5,/05,422.00 


/~ f. A A /— rADITAI XDI ICX 1 /nDCCCDDCPl CTH 

CiMAC CAPI 1 AL 1 KUb 1 l(PRbHbRRbUbl UCKJ 






on nnn nn 
80,000.00 


1 cci mn nn 
l,551,y20.00 


CiNMA 


4 


c /1 c /iriDn 
b/lb/203y 


~7~7~7 1 no cn 
8,///,iy8.50 


n ao a "7nn cn 

y,454, /yo.by 


/~/~\i nn/iAM c Aruc rnm in imp 

CiULUMAN bACHb bKUUP INC 


4.75 


//lb/2013 


1 nnn nnn nn 
1,000,000.00 


1 m t ttc nn 
1,015,22b. 00 


/— r\ i rm/iAM c ATLIC rnni in iMr 

CULUMAN bACHb bKUUP INC 


6.25 


n/i /ini 7 

y/ 1/201/ 


c nnn nnn nn 
5,000,000.00 


c tt~7 10c nn 
5,22/,185.00 


GOLDMAN SACHS GROUP INC 


6.15 


4/1/2018 


3,000,000.00 


3,096,267.00 


GOLDMAN SACHS GROUP INC 


7.5 


2/15/2019 


2,500,000.00 


2,761,022.50 


GOLDMAN SACHS GROUP INC 


5.375 


3/15/2020 


1,500,000.00 


1,480,536.00 


GOLDMAN SACHS GROUP INC 


6.75 


10/1/2037 


7,750,000.00 


7,211,475.75 


GOODYEAR TIRE & RUBBER 


8.25 


8/15/2020 


1,500,000.00 


1,635,000.00 



Source: State Street 
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UCRP Holdings as of December 31, 2011 



Security Name 


Interest Rate 


Maturity Date 


Shares/Par Value 


Base Market Value 


t~ d I in/""* dih/id/""\ cad r*cr 
GKUPO BIMBU bAB Db LV 


4.875 


c /Dn/Dmn 
b/30/2020 


1,UUU,UUU.UU 


1 nco oao nn 
1,053,398.00 


f~c a a mr a /~ cr ccn iditicc tdi ict 
Lib MOK 1 GAGb bbLURI 1 Ibb 1 RUb 1 


c ~7nnn~7~7 

b./yuu/ / 


8/10/204b 


1 n r\r\r\ Ann r\r\ 
10,UUU,UUU.UU 


in o a o no/i "7n 
10,843,084. /0 


l_l A M CC D D A M I~\C IMf" 

HANbbBRANDb INL 


6.375 


12/lb/2020 


l,obU,UUU.UU 


1 o~7"7 "7cn nn 
l,8//,/b0.00 


HLA HOLDINLib INL 


7.75 


c lie /">m 1 
b/lb/2021 


1,UUU,UUU.UU 


1 ni "7 enn nn 
l,01/,b00.00 


HLA INL 


7.875 


z/lb/zOzO 


3,1UU,UUU.UU 


d o A o nnn nn 
3,348,000.00 


HbALIH MANAGbMbNI AbbOL 


7.375 


1 /1 c /">n Dn 
l/lb/2020 


d Den Ann r\r\ 
3,3bU,UUU.UU 


d /I o a nnn nn 
3,484,000.00 


HbALI HbOU 1 H LURP 


7.75 


n /1 cr /">rm 
y/lb/zOzz 


4,bUU,UUU.UU 


^ aic o~7c nn 
4,4zb,8/b.00 


HbK \L LORP 


7.5 


10/lb/2018 


l,/bU,UUU.UU 


1 oio "7cn nn 
1,828, /b0. 00 


LICTDI — 7 /~/*"\Dn 

HbK \L LORP 


6.75 


yi /1 cr /Dni n 
4/lb/2019 


bL)U,UU0.UU 


cm Ten nn 
bUl,2b0.00 


HbK 1 L LORP 


7.375 


1 fir /">m 1 

1/lb/zOzl 


1 Den nnn r\r\ 
l,3bU,UUU.UU 


1 D"71 m "7 crn 
1,3/1, 93/. bO 


LICZVA/I CTT — T n ATI/ rtDH C 

HbWLbl 1 PALKARD LO 


3.3 


lz/9/z01b 


Z,UUU,UUU.UU 


t n/iT ">no nn 
2,042,208.00 


LI 1 CT/""\ D 1 /~ T\KI lAir 

Hlb 1 ORIL 1 W INL 


6.625 


b/lb/z0z9 


c "7cn Ann nn 
b,/bU,UUU.UU 


C "7"70 1(11 "7CT 

b,//8,19/./b 


i_i/"M ft I ic nkiAMrr cadi 
HOLLIM Ub HNANLb bARL 


6 


lz/iu/zoiy 


"> "7cn nnn nn 
Z,/bU,UUU.UU 


T ODD "70n "7CT 

2,833, /89. /b 


1_| i— » ft ftr HCI1AT |Mf~ 

HUMb DbPO 1 INL 


4.4 


4/1/zOzl 


^ nnn nnn nn 
4,UUU,UUU.UU 


a enn ota nn 
4,b09,824.00 


HOMb DbPOT INL 


5.875 


12/16/2036 


T l~AA AAA AA 

2,500,000.00 


T 1 T ~T TAI - AA 

3,137,205.00 


HOMb DbPOT INL 


5.95 


4/1/2041 


T AAA AAA AA 

3,000,000.00 


t mn i — j /- r\r\ 

3,870,57b. 00 


i i /~\ (— n i n a iMr 

HOSPIRA INL 


6.05 


if 50/201/ 


C" T~TT AAA AA 

5,273,000.00 


l~ O T 1 /ITT (~ /I 

5,821,423.64 


i i /~» r"T i i oTr i r~ o nrrr\nTr i r» 

HOST HOTELS & RESORTS LP 


6.875 


11 /1 /*101 /I 

11/1/2014 


T T A A AAA AA 

3,340,000.00 


T /I C\f~ OAA AA 

3,406,800.00 


UnCT l_l/~\TCI C O DCCADTC 1 n 

HOb 1 HO 1 ELb & RESOR 1 b LP 


6 


11/1 /Tmn 
11/ 1/zUzU 


T AAA AAA AA 

2,000,000.00 


T A/IC AAA AA 

2, 04b, 000. 00 


l_l(""^CT UnTCI C _i_ DCCHDTC 1 D 

HOb 1 HO 1 ELb + REbOK 1 b LP 


b 


lU/l/zUzl 


1 CAA AAA AA 

l,b00,000.00 


1 C T"7 CAA AA 

I,b3/,b00.00 


HOWAKU HUGHEb MEUILAL IN 


D A C 

i.4b 


y/l/zU14 


a /inn AAA AA 

4,400,000.00 


A COT CQC CA 

4,by2,byb.b0 


LICDC CIM f"AD TDI ICT IV 

HbbL HN LAP 1 RUb 1 IX 




1 1 /an /TriD c 

11/oU/zUdd 


1A CAA AAA AA 

10,b00,000.00 


O "71 C AAA AA 

o,/ lb, 000. 00 


HbbL HOLDINGb PLL 


5.1 


4/b/ZUZl 


A Ann AAA AA 

4,400,000.00 


/I C"7C Ann TA 

4,b/b,40y.20 


HbbL HOLDINGb PLL 


6.8 


C/1 /T(^_70 

b/l/zU^o 


C AAA AAA AA 

b,000,000.00 


C 1 "70 "7TA AA 

b,l/ci,/30.00 


HbbL HOLDINGb PLL 


6.1 


1/14/ zU4z 


T AAA AAA AA 

3,000,000.00 


t Ann Tnc nn 
3,400,3yb.00 


1 1 I 1 H ITC Ml A kl 1 MTI - l"l M A ~TI t~\ MAI 1 

HUNTSMAN INTERNATIONAL L 


8.625 


3/15/2020 


OAA AAA AA 

800,000.00 


n A O AAA AA 

848,000.00 


Ul IMTCH/l AM IMTCDMATIOMAI 1 

HUN 1 blVIAN IN 1 ERNA 1 IONAL L 


8.b2b 


3/lb/Z0zl 


1 nnn nnn nn 
1,UUU,UUU.UU 


1 ncn nnn nn 
l,ObO,UUU.OO 


HUbKY ENERGY INL 


5.9 


b/lb/z014 


n coo nnn nn 
y,b3i5,UUU.OO 


in A~jn tco ncr 
10,4/b,2b3.0b 


|_| | 1 ~rf \_\\C C\W V A / l_l A l\ /I IMT 

HU 1 LHIbON WHAM IN 1 


4.625 


n/1 1 /">nic 
9/11/zOlb 


^ nnn nnn nn 
4,000,000.00 


^ tdd ncn nn 
4,233, 9b0. 00 


1 1 ■ |T/~ l_l 1 C /~1 M \ A/UAH/I IMT 

HU 1 LHIbON WHAM IN 1 


5.75 


9/ii/zOiy 


"7 nnn nnn nn 
/,000,UUU.OO 


7 OA1 1 1 d nn 
/, 841, 113. 00 


ixrir i ir a i ti ita nr //-" a n rnn 

IASIS HbALTHLARb/LAP ERP 


8.375 


r /1 r /mi n 

5/15/20iy 


1 TAA AAA AA 

1,300,000.00 


1 1T/I TI~AAA 

1,134,250.00 


II 1 IM Air T t~\f~\ 1 IMT 

ILLINOIS TOOL WKS INC 


4.875 


r\ / 1 r~ /in a 1 

9/15/2041 


—} rnn nnn nA 

7,500,000.00 


O I - T T ~ 7 ~ 7 ~ 7 f - n 

8,533,777.50 


IMT n A Ml/ mv / 

ING BANK NV 


2 


in/i o /mi t 

10/18/2013 


/" l~AA AAA AA 

6,500,000.00 


/- tao /~T1 l~A 

6,348,621.50 


1 M/~ D A Ml/ Ml / 

ING BANK NV 


4 


t /i r /mi f~ 

3/15/2016 


T AAA AAA AA 

2,000,000.00 


1 ATT n or nn 

1,932,486.00 


IM/- D A M 1/ MW 

ING bANK NV 


5 


c /n /T(^T 1 

b/y/zuzi 


A AAA AAA AA 

4,000,000.00 


T 0"7C TAO AA 

3,o/b,208.00 


IMTCI CAT 1 ATI/CHM LI 1 P\/~ 

INIELbAI JALKbON HLDG 


7.25 


1^/1 rr /imn 
10/lb/zUzU 


T CAA AAA AA 

2,b00,000.00 


T CT"7 CAA AA 

2,bi/,b00.00 


IMTCI CAT 1 ATI/CHM |_| 1 P\/~ 

INIELbAI JALKbON HLDG 


7.5 


/i /1 /T(*n 1 
4/1/zUzl 


1 AAA AAA AA 

1,000,000.00 


1 A1 1 TCA AA 

l,011,2b0.00 


imtiti cat i i i v c iv /i d /~\i inr - ca 

INIELbAI LUXEMBOURG bA 


11.25 


t //i /im "7 
Z/4/ZU1/ 


T TAA AAA AA 

2,200,000.00 


T 1 TO CAA AA 

2,12o,b00.00 


INVERblONEb LMPL bA 


4.75 


1 /m /T m o 

i/iy/zuio 


T TAA AAA AA 

2,300,000.00 


T TAA CAA CA 

2,iyy,boy.bo 


INVERblONEb LMPL bA 


4.75 


1 /m /im o 

i/iy/zuio 


1 CAA AAA AA 

l,b00,000.00 


1 CCA OA"7 CA 

l,bb4,oy /.b0 


INVERblONEb LMPL bA 


6.125 


1 1 /c /im n 

ii/b/zuiy 


T AAA AAA AA 

5,000,000.00 


T TTA 1 "70 AA 

3,i20,l/o.00 


it/~ i_i /~\ i niMrc rnrin 
1 1 L HOLDINGb LORP 


5.875 


c\ for\ /im c 

y/iu/zuib 


A TAA AAA AA 

y,20o,ooo.oo 


1A A "7 A AAT CA 

10,4/4,043.b0 


i C ncMMCv cr\ im/~ 
J.L. PENNEY LO INL 


5.65 


C /1 /TATA 

b/l/zUzU 


T AAA AAA AA 

2,000,000.00 


1 ACA AAA AA 

i,ybo,ooo.oo 


1 A DHCM rAnn 

JARUEN LORP 


7.5 


r /-i /ini -7 

b/l/zUl/ 


1 AAA AAA AA 

i,yoo,ooo.oo 


T A1 A AAA AA 

2,014,000.00 


1 A DHCM rnnn 

JARUEN LORP 


7.5 


1 /i r /TATA 

1/lb/zUzU 


A AAA AAA AA 

4,000,000.00 


A TCA AAA AA 

4,2b0,000.00 


iccccdicc rDm in imp 
JErhERIEb GROUP INL 


3.875 


1 1 /A /TA1 c 

11/y/zUlb 


T TAA AAA AA 

2,200,000.00 


1 A A "7 AAA AA 

i,y4/,ooo.oo 


JOHNbON LON 1 KOLb INL 


4.25 


T /1 /TAT 1 

3/1/zUzl 


T AAA AAA AA 

2,000,000.00 


T 1 T "7 1 T A AA 

2, li/, 1^4. 00 


m i\a^d/~am ru ACC n ami/ ma 

JP MORGAN LHAbE bANK NA 


6 


1 fl/1 /T A1 "7 

10/ l/z01/ 


1 AAA AAA AA 

1,000,000.00 


1 A"7C "7AC AA 

l,0/b,/0b.00 


m n a o d /™ a m i\ a ADTr a r* ir tdi ict 
JP MORGAN MORI GAGE 1 RUb 1 


2.575271 


1 1 /T c /tat c 

ll/zb/z03b 


1 enc TAT T A 

I,b0b,2y3.i4 


1 A C C O 1 1 AT 

l,4bb,oll.4i 


JPM CHASE CAPITAL XXII 


6.45 


1 /i r~ /inm 

1/15/2087 


3,250,000.00 


-\ -i r n nnn nn 

3,250,000.00 


JPM CHASE CAPITAL XXV 


6.8 


10/1/2037 


3,000,000.00 


3,011,250.00 


JPMORGAN CHASE & CO 


5.15 


10/1/2015 


9,150,000.00 


9,711,627.00 


JPMORGAN CHASE & CO 


4.4 


7/22/2020 


4,250,000.00 


4,340,168.00 


JPMORGAN CHASE & CO 


5.5 


10/15/2040 


5,000,000.00 


5,181,045.00 



Source: State Street 
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UCRP Holdings as of December 31, 2011 



Security Name 


Interest Rate 


Maturity Date 


Shares/Par Value 


Base Market Value 


mfuinD/~AM /~ljacc o f~r*t 
JPMURGAN CHASE & CO 


7.9 


12/31/2049 


5,0b0,000.00 


C D7£T COA Cn 

5,3/b,bo4.b0 


inMiADrn M /~ LI A C C f~ a nx w 

JPMURGAN CHASE LAP 1 XX 


6.55 


n /1 c /ificc 
9/lb/Z0bb 


d 1 cr\ nnn r\r\ 
3,lb0,000.00 


d 1 cn nnn nn 
3,lb0,000.00 


I/A7AI/LICTAM TC A A 1 D 7 l_l /~\ 1 \/ 

KAZAKHSIAN IEMIKZHULY 


6.375 


1 n /c /~>mn 
10/b/2020 


3,b00,000.00 


d im Ten nn 
3,b31,2b0.00 


y A7H ill UlrtVrAC M ATlnhl A 1 

KAZMUNAYGAS NA 1 IUNAL 


8.375 


7 /t /">ni D 

//2/2013 


c inn nnn r\r\ 
b,200,000.00 


c /I /1 7 nnn nn 
b, 44/, 000. 00 


I/A7A/II IHrtVrAC M ATinhl A 1 

KAZMUNAYGAS NA 1 IUNAL 


9.125 


7 /t /">ni o 
//2/2018 


a inn nnn r\r\ 
4,200,000.00 


a ono nnn nn 
4,593,000.00 


I/A7A/II IHrtVrAC M ATinhl A 1 

KAZMUNAYGAS NA 1 IUNAL 


7 


c /c /">mn 
b/b/2020 


7 enn Ann nn 
/,b00,000.00 


o no7 nnn nn 
0,03/,000.00 


I/A7A/II IHrtVrAC M ATinhl A 1 

KAZMUNAYGAS NA 1 IUNAL 


6.375 


a /n /">m 1 
4/9/2021 


c enn nnn nn 
b,b00,000.00 


c cot enn nn 
b,bfS2,b00.00 


KEYCURP 


5.1 


D /t /i /">m 1 

3/24/2021 


t nnn nnn nn 
2,000,000.00 


t mc mn nn 
2,0/b,920.00 


1 O rT\ A A A A 1 lAlirATinMC rnnn 

L J CUMMUNICA 1 IUN5 CUKP 


5.2 


1A/1C /lA1fl 

10/lb/2019 


1 enn nnn nn 
l,b00,000.00 


1 cm con nn 
I,b21,b30.00 


1 C» rr\A Aft A 1 lAIITATIAMC rnnn 

L J CUMMUNICA 1 IUNS CUKP 


4.75 


7/1 r /">mn 
//lb/2020 


1 nnn nnn nn 
1,000,000.00 


noo ncn nn 
988,0b0.00 


1 ~t ft A ft A 1 IMI^ATI /""\ ft 1 C r» n 

L 3 CUMMUNICATIUNS CURP 


4.95 


2/15/2021 


r r\r\r\ r\r\r\ r\r\ 

6,000,000.00 


i~ riAr" t a o nn 

5,946,348.00 


1 A7ADH TDAI in 

LAZAKD GKUUP 


6.85 


b/lb/zUl/ 


t Ar\r\ r\r\r\ r\r\ 
z,4UU,U.jU.L)L) 


t e 1 "7 eon /in 
Z.bl/^^U^U 


IDIIDC^/^AAAACDZ-IAI A /I /""I DT/~ A /~ C TD 1 1 

LB UBS CUMMERCIAL MUK 1 GAGE 1 KU 


c 1 "7m 1 1 
b. 1/02/1 


b/lb/zUzy 


1 D 1 OC COO OC 
±3,160,303. 2b 


13,4//, 9 / 1.33 


1 D 1 IDC mA AA ACDn A 1 klfl DT/~ A /~ C TD 1 1 

LB UBS CUMMERCIAL MUK 1 GAGE 1 KU 


5.156 


z/lb/zU31 


in A~ir\ nnn nn 
lU^/U^UUU.UU 


11 /ion ~7ne /i /i 
ll,4ciy, /Ub.44 


i n line i/niir nriA i a /i t~\ m - /™ a <*~ i~ Tn i i 

LB UBS CUMMbRCIAL MURTGAGE TRU 


4.166 


5/15/2032 


i i~ /im nnn nn 

15,497,500.00 


in mo /■ m i~-> 

15,928,482.53 


i r~ a n f/~\ n n 

LEAR CURP 


7.875 


3/15/2018 


—i r-nn nnn nn 

3,500,000.00 


-> —iciCi ~j t~ n nn 

3,788,750.00 


i r~ n a a 1 r~ nrrii ini i /~~ 

LbBANESE REPUBLIC 


9 


3/20/2017 


nnn nnn nn 

2,500,000.00 


riro ~r i~ n nn 

2,968,750.00 


i r~ n a a i i~r~ r~ n r~ n i ini i /— 

LEBANESE REPUBLIC 


4 


12/31/2017 


1 mn nnn nn 

1,920,000.00 


1 nm Tnn nn 

1,903,200.00 


1 CDAMCCrj DCI")I IDI 1^ 

LEBANESE KErUBLIL 


6.375 


3/y/zUzU 


1 nnn nnn nn 
l.UUU^UUU.UU 


1 nen nnn nn 
l,UbU,UU.J.UL) 


1 CDAMCCC DCDI IDI \C 

LEBANESE KErUBLIL 


O ") c 
8. ZD 


4/lz/zUzl 


t enn nnn nn 
z,bUU,UUU.UU 


t ocn nnn nn 
z,yb(J,UUU.UU 


1 CUIl/l AM DDHTUCDC |_| f~\ 1 r\|M/~C 

LEHMAN BKU 1 HEKS HULUINub 


C CT C 

b.bZb 


1/z4/zU1d 


"7 enn nnn nn 
/,bUU,UUU.UU 


1 one nnn nn 

i,yyb,uuu.uu 


1 cuy AM K/inDTrATC TDI 1 CT 

LEHMAN MUKIuAoE IKUSI 


C 

b 


1/zS/zUDb 


O TCI /I C 

o,/zz,;Sb/.4b 


c /i on ono oo 
b 7 4oU,yUo.y3 


1 C\/l CTD A 1 ICC o r*c\ 

LEVI S 1 KAUSS & LU 


8.875 


4/1/zUlb 


1 nnn nnn nn 
l.UUU^UUU.UU 


1 n/in nnn nn 
1 / L)4U,UUU.UU 


1 C\/l CXD A 1 ICC O 

LEVI S 1 KAUSS & LU 


7.625 


c /1 c /Tmn 
S/lb/ZUzU 


d nnn nnn nn 


3,yci2,8/b.L)L) 


LCj&E & KU ENEKLjY LLC 


2.125 


1 1 /1 C /l(TI C 

11/lb/ZUlb 


^ nnn nnn nn 


d non eno nn 

3,yiy,bUo.L)u 


i ice TcruMni r~\ /~ i n c rnnn 

LI hb 1 ELHNULUblES LUKP 


3.5 


1/lb/zUlb 


d onn nnn nn 


d on "7o~7 /in 
3,ili, /8/.4U 


1 ll\/IITCr\ DDAMI~\C IKir 

LIMI 1 ED BKANDS INL 


6.625 


^ /-I /-tn-t 1 

4/ 1/zUzl 


^ 1 nn nnn nn 


^ oac nnn nn 
4,i4b,UUU.L)U 


LULKHEEU MAKIIN LUKr 


4.85 


y/lb/zU41 


t enn nnn nn 
Z.bUU^UUU.UU 


z,bJi, /yz.bu 


kiatvc nrjAii i i ■ r\/~c imt 

MALYS KE 1 AIL HLULiS INL 


5.9 


lz/ 1/zUlb 


d enn nnn nn 
i.bUU^UUU.UU 


d ni 1 1 c i nn 
3,yil,lbZ.UU 


AAADATUfiM nCTDni CI 1 1\ A rADD 

MAKA 1 HUN PE 1 KULEUM LUKP 


3.5 


3/1/zUlb 


t nnn nnn nn 
z.UUU^UUU.UU 


t noc "70/i nn 
z^ib, /84.UL) 


n/iACTn aimi i ct a n i i~ n a tt a /i /~\ n~r/~ a /~ r~ 

MASTR ADJUSTABLE RATE MURTGAGE 


2.309629 


7/2b/2035 


1"* i- - -1 ~7 | 71-, r--1 

13,617,570.51 


11 i — 7/i m/i m 

11,574,934.93 


a /I /t\/~\ a i a i r\ c r*/~\ n n 

MCDUNALD S CURP 


5.7 


2/1/2039 


r nnn nnn nn 

6,000,000.00 


—j —j—jr\ r\~j ~\ nn 

7,779,072.00 


MCKESSUN CURP 


3.25 


3/1/2016 


3,000,000.00 


3,174,969.00 


MCKESSUN CURP 


5.7 


3/1/2017 


4,700,000.00 


5,483,391.30 


a/ii~/~a Arw/Aurr iAi\/r"CTft>ir"A ur 

MEGA ADVANCE INVESTMENTS 


5 


5/12/2021 


r nnn nnn nn 

6,000,000.00 


6,101,454.00 


MERITUR INC 


10.625 


3/15/2018 


1 /i nn nnn nn 

1,400,000.00 


1 o 1 c nnn nn 
l,31b,000.00 


AACTI ICC |Air 

ME 1 LlhE INC 


6.817 


O/ir /lf|l o 

o/lb/zUlo 


^ nnn nnn nn 
4,000,000.00 


^ 7eo 1 ct nn 
4,/b8,lb2.00 


aactxi I c c IKir 
ME 1 LlhE INC 


5.7 


b/lb/zU3b 


t enn nnn nn 
2,500,000.00 


t 7nn tct cn 
2,/90,3b2.b0 


AACTI ICC lAir 

ME 1 LlhE INC 


6.4 


lz/lb/zUbb 


7 enn nnn nn 
/,b00,000.00 


7 nnc onn nn 
/,09b,890.00 


AACTDnnrc \a/idci ccc imt 
ME 1 RUPCS WIRELESS INC 


6.625 


11/lb/zUzU 


d nnn nnn nn 
3,200,000.00 


t noA nnn nn 
2,984,000.00 


AAinAAACDITAAl CMCDrV Ul l~\/~C 

MIDAMERICAN ENERGY HLDGS 


5.75 


4/1/zUlo 


7 nnn nnn nn 
/, 000,000. 00 


o mo n/in nn 
8,0/8,049.00 


AAnn/~ iAir 
MUUG INC 


7.25 


b/lb/zUlo 


^ onn nnn nn 
4,300,000.00 


^ ctc enn nn 
4,b3b,b00.00 


AA/~\D/~AM CTAMI CV 

MURGAN SIANLEY 


3.45 


11/z/ZUlb 


c nnn nnn nn 
b,000,000.00 


c cta 1 ac nn 
b,b24,14b.00 


AAADrAM CTAMI CV 

MURGAN SIANLEY 


3.8 


4/z9/zUlb 


d enn nnn nn 
3,b00,000.00 


o mA enn nn 
3,224,b99.00 


A AflDT A Al CTAMI CV 

MURGAN SIANLEY 


5.75 


in/1 o /ini c 
lU/lo/zUlb 


^ nnn nnn nn 
4,000,000.00 


d one coa nn 
3,89b,b84.00 


A A /~\ n/~A M rTA Ml 

MURGAN STANLEY 


6.625 


4/1/2018 


1 nnn nnn nn 

1,000,000.00 


nm a ah nn 

987,443.00 


A AflDT A M CTAMI CV 

MURGAN SIANLEY 


5.5 


1/zb/zUzU 


t enn nnn nn 
z.bUU^UUU.UU 


T T7C CO~7 Cn 

Z,z/b,bo/.bl) 


A AflDT A M CTAMI CV 

MURGAN SIANLEY 


6.25 


o/9/zUzb 


d onn nnn nn 


d /ino t~71 Tn 
5,4yci,3/1.2U 


A AflDT A M CTAMI CV rADITA 1 1 

MURGAN SIANLEY CAPI IAL 1 


5.514 


ll/lz/zU4y 


"i on nnn nn 


D"7 /TOT "7CT 1T 

3/ ,bQ3,/bl.ll 


ft v/ 1 Aftl i r\ i t~ 

MYLAN INC 


7.625 


7/15/2017 


500,000.00 


545,625.00 


MYLAN INC 


6 


11/15/2018 


2,700,000.00 


2,777,625.00 


MYLAN INC 


7.875 


7/15/2020 


2,200,000.00 


2,428,250.00 


NAFTUGAZ UKRAINE 


9.5 


9/30/2014 


8,300,000.00 


7,781,250.00 


NAMIBIA INTERNATIUNAL BU 


5.5 


11/3/2021 


2,500,000.00 


2,550,000.00 



Source: State Street 
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UCRP Holdings as of December 31, 2011 



Security Name 


Interest Rate 


Maturity Date 


Shares/Par Value 


Base Market Value 


NAbDAO OMX uROUP 


5.25 


1/16/2018 


3,900,000.00 


a nm oot or\ 
4,092,882.30 


MDPI IMIWCDCAI A A C T\l A 1 1 /~ 

NBLUNIVtRbAL MtUIA LLL 


2.875 


a /1 /">n A c 
4/1/2016 


5,000,000.00 


c r\n~7 ccc r\r\ 
5,09/,565.00 


NBLUNIVtRbAL MtUIA LLL 


4.375 


a /1 /im 1 
4/1/2021 


2,000,000.00 


t 1 1 a cm r\r\ 
2,110,692.00 


NBLUNIVtRbAL MtUIA LLL 


5.95 


A /1 /">n A A 

4/1/2041 


2,000,000.00 


2,350,828.00 


iirrr\| c AACD^CD CI ID mnn 

NttULt MtKLjtK bUB LORP 


8.125 


3/15/2019 


1, /00,000.00 


1 ci n ">cn r\r\ 
1,619,250.00 


M C 1 l\ A A M HAADn IC /~D/""\I in IMP 

NtlMAN MARLUb uROUP INL 


10.375 


A n /1 c /Tni c 
10/15/2015 


2,965,000.00 


d r\"7n m^3 An 
3,0/9,923.40 


NtVAUA POWtK LO 


7.125 


d /1 c /">ni n 
3/15/2019 


3,000,000.00 


3,/46,391.00 


M C V A / VO D I/ - 1 ICC IMCI 1 D A M /~ C 

NtW YUKK Llht INbUKANLt 


5.875 


C /1 C /TTID D 

b/lb/2033 


0,0/5,000.00 


c nm cit nn 
6,902,512.20 


MCVA/CICI Pi CVni HDATinM /— /— i 

NtWHtLU tXPLORA 1 ION LU 


6.875 


2/ 1/2020 


2,500,000.00 


t C"7C nnn nn 
2,6/5,000.00 


MCVA/C AAACDITA 1 M t~ 

NtWb AMtKILA INL 


7.7 


in/m/Tmc 
10/30/2025 


o ATI nnn r\r\ 
0,421,000.00 


in D1A cct nn 
10,314,562.90 


MCVTCI H A H A 1 IPlIITATIAMC 

NtX 1 tL LOMMUNILA 1 lONb 


5.95 


3/15/2014 


d inn nnn r\r\ 
3,200,000.00 


d noo nnn nn 
3,088,000.00 


MCVTCDA CMCD/~V rADITA 1 

NtXI tRA tNtRLiY LAPI 1 AL 


4.5 


6/1/2021 


2,000,000.00 


t ion cit nn 
2,130,512.00 


MCVTCDA CMCD/~V rADITrt 1 

NtXI tKA tNtRuY LAPI 1 AL 


6.35 


in/1 /">nc c 
10/1/2066 


5,000,000.00 


c nm enn nn 
5,002,500.00 


MCVTCDA CMCD/~V TADITA 1 

NtXI tKA tNtKuY LAPI 1 AL 


7.3 


n /1 hnc "7 
9/1/206/ 


3,500,000.00 


d CAn nnn nn 
3,640,000.00 


m/~\dc/~*i [/ c/""\i ixlicdm mon 
NORFOLK bOU 1 HtKN LUKH 


5.59 


C /1 ~7 /">m c 

5/1//2025 


c ci 1 nnn r\r\ 
5,511,000.00 


c occ mi cc 
6,366,031.65 


MADTUUICCTCDM H A 1 ITI IAI 1 ICC 

NUK 1 HWtb 1 tKN MU 1 UAL Llht 


6.063 


3/30/2040 


6,000,000.00 


i im cm nn 
/, 202, 592. 00 


NUVA bLO 1 IA PROVINLt 


2.375 


"7 /t 1 /">ni c 
//21/2015 


5,000,000.00 


c 11 t inc nn 
5,212,205.00 


NRG ENERGY INC 


7.625 


5/15/2019 


1,300,000.00 


1,274,000.00 


MW CMCDrV IMP 

NV ENERGY INL 


etc 

6.25 


ll/lb/2U2U 


t inn nnn nn 
z,zUU,UUU.UU 


T T7Q COO on 

z,z/y,boo.o0 


DCII 1 V Al ITf""H\/U""tTI\ IC IMP 

U KbILLY AU 1 UMU 1 IVE INL 


A 0"7C 
4.8/5 


1/1/1 /Tm 1 
1/14/zUzl 


a enn nnn nn 
4 / bUU,UUU.UU 


a "700 1 "71 nn 
4,/oo,l/1.00 


UDEtJRELnl HNANLELIU 


7 


j /ti /imn 
4/21/2020 


1 nnn nnn nn 
1,UUU,UUU.UU 


1 mn nnn nn 
1,0/0,000.00 


UDEtJRELnl UNANLbLIU 


6 


a /e /~>m D 

4/b/2U25 


t ~?nn nnn nn 

zyuu^uuu.uu 


t ir\c "7rrn nn 
Z,/0b,/b0.00 


UN 1 ARIL) (PRUVINLb Uh) 


3 


//lb/zUlo 


t nnn nnn nn 
z,UUU,UUU.UU 


t 1 no aco nn 
z,10i,4b8.00 


UN 1 ARIU (PRUVINLb Uh) 


4 


10/ //zuiy 


c enn nnn nn 
b^UU^UUU.UU 


c n~7T t a i cn 
b,0/z,Z4/.bO 


REAbUDY energy lurr 


6.25 


11 /1 c /imi 
11/lb/zUzl 


d irn nnn nn 
3,zbU,UUU.UL) 


d o cd "7rrn nn 
3,ibi, /bO.OO 


REMEX RRUJ hUG MAb 1 ER 1 R 


5.75 


D /1 1 o 

3/1/zUlo 


d nnn nnn nn 


d onn nnn nn 
3,300,000.00 


rEMEX RRUJ hUG MAb 1 ER 1 R 


6.625 


b/lb/zU3b 


a irn nnn nn 
4,2bl),UUU.UU 


a oio /in rrn 
4,olo,43/.b0 


REMEX RRUJ hUG MAb 1 ER 1 R 


6.625 


b/lb/zU3o 


c nnn nnn nn 
b,UL)U,UUU.L)L) 


c c/n rrnn nn 
b,bbz,b00.00 


l"»CMCDDAM/~AM KA A 1 AVCIA DH 

RENERtsANGAN MALAYbIA bD 


5.625 


d /1 rr /ini c 
3/lb/zUlb 


o enn nnn nn 


n Ain ic/i en 
y,4iy,lb4.b0 


nCDMAH DITADri CA 

RERNUU RILARD bA 


5.75 


4///zUzl 


a Ann nnn nn 
4,4l)L),UUU.L)L) 


a ncA noA An 
4,yb4,084.40 


PtRNUU RILARU SA 


4.45 


i /-i r /inn 

1/15/2022 


2,250,000.00 


2,357,066.25 


nrriTA k ai ki a riT 

PERTAMINA PT 


5.25 


5/23/2021 


3,000,000.00 


3,070,500.00 


nrriTA k ai m a riT 

PERTAMINA PT 


6.5 


5/27/2041 


2,500,000.00 


no - ? r~ r\r\ r\r\ 

2,587,500.00 


nrTnr\nnAr ihiti nil r*/~\ 

PETROBRAS INTL FIN CO 


5.875 


3/1/2018 


5,600,000.00 


6,128,466.40 


nrTn /~\ n n a r imti nm f~\ 

PETROBRAS IN 1 L HN LU 


5.375 


1 /n /tat 1 
l/z//zUzl 


o ~?nn nnn nn 


n 1 An tto "7n 
y,140,ZZo. /O 


HCTDriDDAC IMTI CIM f~ f~\ 

Pt 1 ROBKAb IN 1 L UN LO 


6.875 


1/ZU/ZU4U 


c 7nn nnn nn 
b,/UU,UUU.UL) 


c cm cca cr\ 
b,b01,bb4.b0 


DCTDnU AIAIL 1 CMCD/~V rADIl 

Pt 1 ROHAWK tNtKLiY LOKP 


7.25 


o/lb/zUlo 


1 1 nn nnn nn 


1 in rrnn nn 
l,23/,b00.00 


nCTDfll C/~\C T\C \/CMC"7l ici a c 

Pt 1 ROLtOb Ut VtNtZUtLA b 


5.25 


4/lz/zUl/ 


in enn nnn nn 
lU,bUU,UUU.L)U 


c cc~i rrnn nn 
b,bb/,b00.00 


Pt 1 ROLtOb MtXILANOb 


6 


3/b/zUzU 


t nnn nnn nn 
z,UUU,UUU.L)U 


t nn enn nn 
z,220,b00.00 


Pt 1 ROLtOb MtXILANOb 


5.5 


1 /ti /")mi 
1/zl/zUzl 


t nnn nnn nn 
z,UUU,UUU.UU 


t 1 "7n nnn nn 
2,1/0,000.00 


Pt 1 ROLtOb MtXILANOb 


6.5 


b/z/zU41 


a nnn nnn nn 


a enn nnn nn 
4,b00,000.00 


Pt 1 ROLtUM L)tO btRVILtb 


7.375 


n/ic /t<*i 1 o 
lz/lb/zUlo 


1 irn nnn nn 
l,JbU,UUU.L)U 


1 d~j~j nnn nn 
l,3//,000.00 


nun mniMC I nM/" r»ici — rci 
PHILIPPINt LONu Ulb 1 1 tL 


8.35 


D /£T /"I A 1 "7 

3/b/zUl/ 


c tic nnn nn 
b,Jzo,UUU.UU 


c ni t c rr nn 
b,2/l,3bb.00 


PINNALLt tNltRIAINMtNl 


8.75 


r /1 r /Tmn 

b/lb/zUzU 


1 rrcn nnn nn 
l,bbU,UUU.UU 


1 rr 1 n nnn nn 

i,biy,ooo.oo 


niAIAIATI C CMTCDTAIAIlACIilT 1 

PINNALLt tN 1 tR 1 AINMtN 1 1 


7.5 


b/lb/zUlb 


1 nnn nnn nn 


nnn nnn nn 

yyo,ooo.oo 


PINNALLt hOOUb FINANLt L 


9.25 


a /1 /">ni c 
4/ 1/zUlb 


1 nnn nnn nn 

i,yuu,uuu.L)u 


1 nAn o~7rr nn 

i,y4y,o/b.oo 


ni aimc cvni nDATinM nnn 
PLAINb tXPLORA 1 ION PRO 


6.75 


-) /1 /TOT T 

z/ 1/zUzz 


t 1 cn nnn nn 
Z,lbU,UUU.L)U 


t ici 1 t rr nn 
2,2b2,12b.00 


nM/~ ci iMnikir /~/*"\dd 
PNL FUNUINu LORP 


2.7 


n /i n /mi c 

y/iy/zuib 


1 enn nnn nn 
l,bUU,UUU.L)U 


1 cic nci en 
I,b2b,yb2.b0 


flAlAiCD CTATAD ACCCTC i 1 1 

POWtR btL 1 OK Abbt 1 b + LI 


7.25 


b/z//zuiy 


a ~?nn nnn nn 


c c~jc Ten nn 
b,b/b,2b0.00 


POWER SECTOR ASSETS + LI 


7.39 


12/2/2024 


1,500,000.00 


1,826,250.00 


PPG INDUSTRIES INC 


3.6 


11/15/2020 


2,300,000.00 


2,404,277.40 


PROCTER & GAMBLE CO/THE 


3.15 


9/1/2015 


3,000,000.00 


3,221,244.00 


PROLOGIS LP 


4.5 


8/15/2017 


2,000,000.00 


1,996,182.00 


PROVINCE OF QUEBEC 


4.625 


5/14/2018 


5,000,000.00 


5,748,940.00 



Source: State Street 
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UCRP Holdings as of December 31, 2011 



Security Name 


Interest Rate 


Maturity Date 


Shares/Par Value 


Base Market Value 


PRUVINCb Uh UUbbbL 


2.75 


o /t r /im 1 
0/25/2021 


3,000,000.00 


"> nnAT cci nn 
2,996,661.00 


PKUDbN 1 IAL hlNANLIAL INL 


5.15 


1 fir /">ni D 

1/15/2013 


/,35o,000.00 


"7 AT1 "7 "7n"7 n"7 
/,61/,/0/.9/ 


PKUDbN 1 IAL hlNANLIAL INL 


4.5 


1 1 /1 c /">mn 
11/15/2020 


2,000,000.00 


"> m 1 nnA nn 
2,011,094.00 


OTn IhlTCDM ATinM A 1 rikl 

U 1 bL IN 1 bKNAI IUNAL UN 


3.375 


10/14/2016 


1,300,000.00 


1 inn 7cn nn 
1,309, /50. 00 


OTri IMTCDMATIAMAI rikl 

UJ bL IN 1 bKNAI IUNAL UN 


4.75 


2/16/2021 


/, 000,000. 00 


i ncn cnn nn 
/, 052, 500. 00 


DADA""\DAMLA KICnTDI A M I~\ 

RABUBANK NbDbRLAND 


2.125 


10/13/2015 


5,000,000.00 


a onn cnn nn 
4,899,500.00 


DADA""\DAMLA MCnTDI A M I~\ 

RABUBANK NbDbKLAND 


5.25 


c /t a l~ir\A 1 
5/24/2041 


5,000,000.00 


a nm nn nn 
4,901,3/0.00 


dama—c Dccni inrcc A~A"iDn 
RANGb KbSUUKLbS LUKP 


8 


r/ir /">ni n 
5/15/2019 


1,500,000.00 


1 at"7t cnn nn 
1,6/2,500.00 


dama—c Dccni inrcc A-A"iDn 
RANGb KbSUUKLbS LUKP 


6.75 


0/1/2020 


2,000,000.00 


"> nnn nnn nn 
2,220,000.00 


DAC 1 ATCAM 1 MA~ D 

KA5 LAhhAN LNG 3 


5.5 


9/3U/2014 


5,000,000.00 


c irn nnn nn 
5,350,000.00 


KAY 1 HbUN LU 


4.7 


12/15/2041 


2,000,000.00 


"> ncA nnc nn 
2,054,006.00 


REGAL LINEMA5 LUKP 


8.625 


//15/2019 


1,000,000.00 


1 non nnn nn 
1,080,000.00 


DCA~AI C MTC DX A 1 M A A C MT /~ D n 

REGAL EN 1 EK 1 AINMEN 1 GKP 


9.125 


o /1 c /">ni o 
0/15/2010 


nnr AA^n r\r\ 

/95,000.00 


852,63 /.50 


nrni in i i/~ A"\c ADPCMTIHA 

KEPUBLIL Uh AKGEN 1 INA 


8.75 


r /t /">ni 1 

b/Z/lUl/ 


9,200,000.00 


o at a o nnn nn 
8,648,000.00 


REPUBLIC Uh ARGENTINA 


8.28 


12/31/2033 


r\r\~i i yi o r r\ 

20,007,148.50 


1 /i rrtr Tin /i -i 

14,605,218.41 


REPUBLIC Uh ARGENTINA 


2.5 


12/31/2038 


i o /- r" nnn rA r\ 

18,650,000.00 


t~ 1 — 7/1 1 I - r^rA 

6,574,125.00 


nrni i n i i r~~- e~\ i- /~* i 1 1 1 i~ 

REPUBLIC Uh CHILE 


3.875 


8/5/2020 


l~ rr»rA ririn /-\r^ 

5,500,000.00 


5,953,750.00 


nrni i n i i r~~- e~\ i- r*/~\ i /~\ t/iniA 

REPUBLIC OF COLOMBIA 


8.25 


12/22/2014 


o r\r\r\ r\r\r\ r\r\ 

8,000,000.00 


9,460,000.00 


nrni mi I f~ (~\ V 1 n l\ /I D 1 A 

KbPUBLIC Oh COLOMBIA 


7.375 


1/2 //2U1/ 


b,b00,000.00 


b,bo2,b00.00 


nrni IDI l/~ AC mi (""MV /l D 1 A 

KbPUBLIC Or COLOMBIA 


A D"7C 
4.3/5 


//12/zUzl 


2,000,000.00 


t 1 cn nnn nn 
2,lb0,000.00 


nrni mi if r>,r f~T\\ f""M\/IDIA 

KbrUBLIC Or COLOIVIBIA 


is. lib 


D/21/2U24 


7,500,000. 00 


1 n 1 /i"7 nnn nn 
10,14/, 000. 00 


nrni IDI ir- i"\r f~T\\ /l D 1 A 

KbrUBLIC Or COLOIVIBIA 


1 D"7C 
1 .3/5 


y/lo/zUrJ/ 


4,000,000.00 


c on nnn nn 
b,b20,000.00 


nrni ini l f f\ r rni n a /I D 1 A 

KbPUBLIC Oh COLOMBIA 


6.125 


1 /in /inyi 1 

1/18/2041 


l,b00,000.00 


1 oct cnn nn 
I,ob2,b00.00 


Dcni idi ir nr ci cai v/Anno 
KbPUBLIC Oh bL bALVAUOK 


7.375 


12/l/201y 


l,/00,000.00 


1 otjct nnn nn 
l,85b,000.00 


dcdi idi ir nr ci cai v/AnnD 
KbPUBLIC Oh bL bALVAUOK 


7.75 


1 /T /I /TAT D 

1/24/2023 


4,bb0,000.00 


c n/ic Ten nn 
b,04b,2b0.00 


Dcni idi ir nr ci cai v/AnnD 
KbPUBLIC Oh bL bALVAUOK 


8.25 


4/10/2032 


4,400,000.00 


^ i~i a nnn nn 
4,//4,000.00 


Dcni idi ir nr ci cai WAr\nD 
KbPUBLIC Oh bL bALVAUOK 


7.65 


b/lb/205b 


2,/00,000.00 


t "7c/i nnn nn 
2,/b4,000.00 


Dcni idi ir nr ci cai \ /AnnD 
KbPUBLIC Oh bL bALVAUOK 


7.625 


2/1/2041 


1 r\r\r\ r\r\r\ r\r\ 
1,000,000.00 


1 m n nnn nn 
1,010,000.00 


nrni IDI 1 f r l_l 1 IMTADV 

KbPUBLIC Oh HUNCiAKY 


6.25 


1/29/2020 


2,b00,000.00 


t Ten nnn nn 
2,2b0,000.00 


nrni mi If t~\n IMnnMCCI A 

KbPUBLIC Oh INDONbbIA 


6.75 


5/10/2014 


c nr\r\ r\r\r\ r\r\ 
b,b00,000.00 


"7 mo nc nn 
/,02o,12b.00 


nrni i n i i r~~- e~\ i- im r\/~\ mtpi a 

REPUBLIC Uh INDUNESIA 


7.25 


/i l~\r\ /ini i~ 

4/20/2015 


5,000,000.00 


i~ (~ r~ ~\ r r\r\ r\r\ 

5,662,500.00 


nrni i n i i r~~- e~\ i- im r\/~\ m rr i a 

REPUBLIC Uh INDUNESIA 


6.875 


1/17/2018 


12,000,000.00 


14,130,000.00 


nrni i n i i r~~- t~\ i- mmnMrriA 

REPUBLIC Uh INDUNESIA 


11.625 


3/4/2019 


4,200,000.00 


r~ "t r\r~ i~ r\r\ r\r\ 

6,205,500.00 


nrni i n i i r~~- t~\ i- im r\i~\ hi t~c i a 

REPUBLIC Uh INDUNESIA 


5.875 


t /-i i /imn 

3/13/2020 


8,250,000.00 


9,343,125.00 


nrni i n i i r~~- t~\ i - im r~\ s~\ k i rr i a 

REPUBLIC Uh INDUNESIA 


6.625 


2/17/2037 


1,000,000.00 


1,210,000.00 


n i - n i i n i i r~~- t~\ i - im i~"\ (~\ nrri a 

REPUBLIC Uh INDUNESIA 


7.75 


1/1//2038 


3,/50,000.00 


c nATT cnn nn 
5,062,500.00 


nrni in i i/~ nr 1 ITl_l 1 a Ml A 

REPUBLIC Uh LI 1 HUANIA 


6.75 


1 fir /">ni c 

1/15/2015 


6,000,000.00 


c tcc nnn nn 
6,255,000.00 


nrn| ini i/~ 1 ITLII a Ml A 

REPUBLIC Uh LI 1 HUANIA 


5.125 


n /1 /i /">ni "7 
9/ 14/201/ 


"> "7r\r\ a^a^a^ r\r\ 
2, /00,000.00 


"> at a at nnn nn 
2,646,000.00 


nrn| m| i/~ 1 ITl_l 1 1 AMI A 

REPUBLIC Uh LI 1 HUANIA 


7.375 


2/11/2020 


8,950,000.00 


n ccc nnn nn 
9,666,000.00 


nrn| m| i/~ nr | ITLII IAMIA 

REPUBLIC Uh LI 1 HUANIA 


6.125 


3/9/2021 


1,500,000.00 


1 Am cnn nn 
1,492,500.00 


nrni IDI 1 A* r\C n A M A l\ A A 

REPUBLIC Uh PANAMA 


7.25 


3/15/2015 


6,000,000.00 


c non nnn nn 
6,930,000.00 


nrn| IDI 1 A* Pi A M A ft A A 

REPUBLIC Uh PANAMA 


5.2 


1/30/2020 


4,500,000.00 


c nnAT ">cn nn 
5,096,250.00 


Dcni idi I a* n A M A ft A A 

REPUBLIC Uh PANAMA 


7.125 


1/29/2026 


o 1 nn aiaiai r\r\ 
8,100,000.00 


in ccn Ten nn 
10,550,250.00 


Dcni idi I a* D A M A ft A A 

REPUBLIC Uh PANAMA 


6.7 


1/26/2036 


2,000,000.00 


"> ATnD "7CC An 

2,603, /55.40 


Dcni IDI |A* ncDi I 

REPUBLIC Uh PERU 


9.875 


2/6/2015 


1,500,000.00 


1 oato "7cn nn 
1,863, /50. 00 


Dcni idi I a* A"* c ncDi I 
REPUBLIC Uh PERU 


8.375 


5/3/2016 


3,000,000.00 


d "7Tn nnn nn 
3,/20,000.00 


nrni IDI ia* nCDI 1 

REPUBLIC Uh PERU 


7.35 


//21/2025 


in Ann nnn nn 
10,400,000.00 


1 d "7on nnn nn 
13,/80,000.00 


nrn| |DI 1 A* A"\ C nCDI 1 

REPUBLIC Uh PERU 


8.75 


1 1 /T 1 /TA17J D 

11/21/2033 


a 1 oi nnn nn 
4,182,000.00 


c o~j~7 ccn nn 
6,3//,550.00 


nrn| |DI IA* A"\C DLJII mniMCC 

REPUBLIC Uh PHILIPPINES 


8.25 


1 fir /Tni ^ 

1/15/2014 


n nnn nnn nn 
9,200,000.00 


in ocn nnn nn 
10,350,000.00 


nrrii mi i s~\ r— n i 111 inniM rr 

REPUBLIC Uh PHILIPPINES 


9.375 


1/18/2017 


4,100,000.00 


5,319,750.00 


REPUBLIC Uh PHILIPPINES 


6.5 


1/20/2020 


5,000,000.00 


5,975,000.00 


REPUBLIC Uh PHILIPPINES 


4 


1/15/2021 


6,810,000.00 


6,980,250.00 


REPUBLIC Uh PHILIPPINES 


7.5 


9/25/2024 


3,850,000.00 


4,889,500.00 


REPUBLIC Uh PHILIPPINES 


5.5 


3/30/2026 


3,300,000.00 


3,696,000.00 



Source: State Street 
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UCRP Holdings as of December 31, 2011 



Security Name 


Interest Rate 


Maturity Date 


Shares/Par Value 


Base Market Value 


nrni in i if null nniMCC 

RbPUBLIL Uh Hn 1 LI HHIN tb 


6.375 


l/lb/z03z 


2,800,000.00 


D1 A cnn nn 
3,314,500.00 


Dcni idi if a~\c nun mniMcc 
RbPUBLIL Uh PHILIPPINbS 


6.375 


in/io /">riDA 


a r\oi Ann r\r\ 
4,081,000.00 


a o~71 cm "7C 

4,8/l,b93./5 


Dcni idi if a~\c nr\\ AMr\ 
RbPUBLIL Uh PULAND 


3.875 


//16/zOlb 


9,500,000.00 


n cca ncn nn 
9,bb4,350.00 


d c n i idi if a™\ c nr\\ ami-* 
RbPUBLIL Uh PULAND 


5 


10/19/zOlb 


t r\r\r\ Ann nn 
2,000,000.00 


t 1 1 t onn nn 
2,112,800.00 


Dcni idi if /"\ c n/~\ I a m r\ 
RbPUBLIL Uh PULAND 


6.375 


//lb/z019 


c ncn nnn nn 
b,950,000.00 


"7 cm nc nn 
/,b9/,125.00 


d c n i idi if a™\ c n/~\ I a m r\ 
RbPUBLIL Uh PULAND 


5.125 


4/zl/zOzl 


c nnn nnn nn 
b,900,000.00 


"7 mn "7cn nn 
/,020, /50.00 


d c n i idi if a™\ c n/~\ I amp* 
RbPUBLIL Uh PULAND 


5 


3/zJ/zOzz 


t nnn nnn nn 
2,000,000.00 


t m n nnn nn 
2,010,000.00 


D C n 1 IDI if a~\C cm ITLJ a rn|r a 

RbPUBLIL Uh 5UU 1 H AhRILA 


7.375 


A /t c /">ni T 

4/2b/z01z 


a onn nnn nn 
4,300,000.00 


a o~7n nnn nn 
4,3/0,090.00 


DCDI IDI if fiE Ca~\I ITLJ ACDIf~A 

RbPUBLIL Uh 5UU 1 H AhKILA 


6.5 


c /t /">ni a 
D/2/Z014 


1 nnn nnn nn 
1,000,000.00 


1 nnc nnn nn 
1,095,000.00 


DCDI IDI if fiE Ca~\I ITLJ ACDIf~A 

RbPUBLIL Uh 5UU 1 H AhKILA 


6.875 


b/z//z019 


c nnn nnn nn 
5,000,000.00 


c mc nnn nn 
b,025,000.00 


Dcni idi if a~\c cm itlj acdi/~a 
RbPUBLIL Uh 5UU 1 H AhKILA 


5.5 


6/3/ lUlU 


a "7nn nnn nn 
4,/00,000.00 


c ica nnn nn 
5,264,000.00 


Dcni idi if a~\c cm ITLJ A CDirA 

RbPUBLIL Uh 5UU 1 H AhKILA 


5.875 


b/JU/zOzz 


c nnn nnn nn 
5,200,000.00 


c non nnn nn 
5,980,000.00 


DCDI IDI if A""\C Cm ITLJ ACDI/~A 

RbPUBLIL Uh 5UU 1 H AhKILA 


6.25 


D /o /TnA 1 

3/8/2041 


t cnn nnn nn 
2,500,000.00 


t nnc ">cn nn 
2,90b,250.00 


DCni IDI if A™\ C CDI 1 AMI/A 

RbPUBLIL Uh SRI LANKA 


6.25 


10/4/2020 


Acn nnn nn 
8,450,000.00 


Acn nnn nn 
8,450,000.00 


DCni IDI if A™\ C CDI 1 AMI/A 

RbPUBLIL Uh SRI LANKA 


6.25 


"7 /l"7 /Tmi 

// 1/ / IU11 


1 onn nnn nn 
1,800,000.00 


1 "7"7D c c "7 nn 
l,//3,b5/.00 


DCni IDI if A™\ C Tl IDI/CV 

RbPUBLIL Uh lUKKbY 


7.25 


d /1 c /">ni c 
3/lb/201b 


1 c nnn nnn nn 
15,000,000.00 


1c mo "7cn nn 
lb,293, /50.00 


Dcni idi if a™\ c ti idi/cv 
RbPUBLIL Uh 1 UKKbY 


7 


9/2b/201b 


a nnn nnn nn 
4,000,000.00 


a ooc nnn nn 
4,385,000.00 


Dcni idi if a™\ c ti idi/cv 
RbPUBLIL Uh 1 UKKbY 


7 


3/11/2019 


a inn nnn nn 
4,/00,000.00 


c nnc ">cn nn 
5,205,250.00 


DCni IDI if A™\ C TI IDI/CV 

RbPUBLIL Uh 1 UKKbY 


7 


c /c /Tmn 
b/b/2020 


1 nnn nnn nn 
1,000,000.00 


1 1 nc nnn nn 
1,105,000.00 


DCni IDI if A""\ C TI IDI/CV 

RbPUBLIL Uh 1 UKKbY 


5.625 


3/3U/2021 


d cnn nnn nn 
3,500,000.00 


d con 3~7C nn 
3,539,3/5.00 


DCni IDI if A""\ C TI IDI/CV 

RbPUBLIL Uh 1 UKKbY 


7.375 


t /c /Tmc 
l/b/lUlb 


c nnn nnn nn 
5,000,000.00 


c ccc ~»cn nn 
5,b5b,250.00 


DCni IDI if fiE TI IDI/CV 

RbPUBLIL Uh 1 UKKbY 


6.875 


3/l//203b 


1 n nnn nnn nn 
10,000,000.00 


in atc nnn nn 
10,425,000.00 


DCni IDI if A™\ C TI IDI/CV 

RbPUBLIL Uh 1 UKKbY 


6.75 


c /on /TnAn 
b/3U/2040 


1 cnn nnn nn 
1,500,000.00 


1 c a c nnn nn 
1,545,000.00 


DCni IDI if A™\ C 1 IDI ifi IAV 

RbPUBLIL Uh URUGUAY 


8 


11/10 /Tm t 
11/18/2022 


d n~7T nnn nn 
3,9/2,000.00 


c AA1 CAnnn 
5,441,b40.00 


DCni IDI if A™\ C \ /CMC"7l ICI A 

RbPUBLIL Uh VbNbzUbLA 


5.75 


"> /t c /in 1 c 
1/ lb/ lUlb 


1 t nnn nnn nn 
12,000,000.00 


n onn nnn nn 
9,390,000.00 


DCni IDI if A~\C WCMC"7I ICI A 

RbPUBLIL Uh VbNbzUbLA 


7.75 


10/13/2019 


cnn nnn nn 
b00,000.00 


a in nnn nn 
429,000.00 


n i~ rti in i tr* /~\ i~ \ # r~ mi — 7iii~i a 

REPUBLIC OF VENEZUELA 


9.25 


9/15/2027 


5,000,000.00 


3,612,500.00 


DC Dl IDI Ij~ A nDICMT 1 IDI \f~\ IAV 

KEPUBLILA UKIbN 1 UKUuUAY 


C 0"7C 


y/2o/zuzb 


a onn nnn nn 

4,yuu,uuu.uu 


c oti nnn nn 
0,321,000.00 


rjrni mi l/^A HDICMT 1 IDI 1 1 IAV 

KEPUBLILA UKIEN 1 URUGUAY 


7.625 


T /T1 /IAD C 

3/21/zU3b 


^ onn nnn nn 
4,800,000.00 


c c nnn nn 
b,b3b,000.00 


KEblDEN HAL AbbE 1 MUK 1 LiAbE PKU 


6 




/i/,/ob.b2 


7to 1 c c nn 
/38,lb5.00 


nrrni i itihm ci imimmt ronn cxDin noiMnnAi 
KEbULU NUN rUNDINLj LUKP b 1 KIP PKINLIPAL 




iu/ib/zuiy 


flin cnn nnn nn 
43y,b00,000.00 


d~70 ico m nn 
3/8,/b8,132.00 


dcvmhi r\ c f d n icc /DcvMni r\ 
KEYNULDb (jKP Ibb/KEYNULD 


7.875 


8/lb/2Uiy 


d ocn nnn nn 
3,ob0,000.00 


a mo Ten nn 
4,023,250.00 


n| a timta CIM 1 ICA 1 TH 

KID 1 IN 1 U HN UbA LI D 


3.5 


11/2/zUzU 


t cnn nnn nn 
z,b00,000.00 


~> ccc Tci cn 
2,555,2b2.50 


nm ti mth c i m i i c a i th 

KID 1 IN 1 U HN UbA LI V 


4.125 


b/ZU/ZUZl 


"7 nnn nnn nn 
/,000,000.00 


"7 CIA nnn nn 

/,524,yoy.oo 


□ in ti i\ i~m ci hi i ica i th 

KID 1 IN 1 U HN UbA L 1 V 


7.125 


"7 /1 FT /Tm O 

//lb/ZUZO 


t nnn nnn nn 
2,000,000.00 


t "7tc oaa nn 
2, /25, 844. 00 


nnniTD impii ictdicc im/~ 

KUPEK INDUb 1 KIEb INL 


6.25 


y/i/zuiy 


d nnn nnn nn 
3,000,000.00 


d haa ~7~jc nn 
3,544, / /b.00 


d .o\ a / a m rnK^riAMiirc imp 
KUWAN LUMPANIEb INL 


5 


y/i/zui/ 


^ cnn nnn nn 
4,b00,000.00 


^ "7 t a 1 1 nn 
4,/28,411.00 


rjAWAi n i/ nn crnTi amp\ ni f 
KUYAL bK Uh bLU 1 LAND PLC 


4.875 


3/lb/zUlb 


^ nnn nnn nn 
4,000,000.00 


d oiA "7to nn 
3,824,/28.00 


davai d i/ - c ff~\~r\ Mn rnn ni f 
KUYAL bK bLU 1 LNU (jKP PLL 


6.4 


iu/21/zuiy 


t nnn nnn nn 
2,000,000.00 


1 o~7T o~7c nn 
1,8/2,3/b.OO 


RUSSIA hORbIGN BUND 


3.625 


4/29/2015 


3,300,000.00 


3,316,500.00 


pi i i cc i a r~ f~\ nn/~M n /~\ k i r*v 

RUSSIA hORbIGN BUND 


5 


4/29/2020 


4,200,000.00 


4,332,930.00 


RUSSIA hORbIGN BUND 


7.5 


3/31/2030 


26,469,500.00 


30,737,706.88 


r a niv iin i rn ni /~ 

SABMILLbR PLL 


5.5 


8/15/2013 


3,700,000.00 


3,944,196.30 


c a i i \/ ■ i /~\ i rMM<"r / c a i i \/ r a rt 

SALLY HOLDINGS / SALLY LAP 


6.875 


11/ib/zuiy 


d non nnn nn 
5,030,000.00 


d 1 cc ocn nn 
3,lbb,350.00 


CDA TCI Hffih A l\ Ai IMirATIAMC 

SBA 1 bLbLUMMUNILAI IUNS 


8 


o/lb/zUlb 


1 onn nnn nn 
1,800,000.00 


1 non cnn nn 

i,y3y,50o.oo 


C/^l_ll 1 IIVADCD/~CD IM\/CCTftACMT 

SLHLUMBbRGbK INVbS 1 MbN 1 


3.3 


y/i4/zuzi 


1 cnn nnn nn 
1,500,000.00 


1 c /i 1 nn c c n 
1,541,005.50 


CCMCATA TCrUMDI flfiEC D\/ 

SbNSAIA 1 bLHNULUGIbS BV 


6.5 


b/lb/ZUiy 


d 1 cn nnn nn 
3,lb0,000.00 


nn ctl" nn 
3,110,b25.00 


c cc i i i r 
SbSI LLL 


6.375 


b/i/zuiy 


1 nnn nnn nn 

i,yoo,ooo.oo 


1 noo ocn nn 
l,y33,250.00 


C CC 1 i i f 

SbSI LLL 


7.125 


lz/lb/zUzl 


1 nnn nnn nn 
1,000,000.00 


1 ncn nnn nn 
1,050,000.00 


I - * i i r~ i i i it iTr r\ k i a t i /~\ i\ i a i f™ i iv i 

SHELL INTERNATIONAL FIN 


5.5 


3/25/2040 


5,000,000.00 


6,247,780.00 


SIMON PROPERTY GROUP LP 


2.8 


1/30/2017 


1,500,000.00 


1,532,148.00 


SIMON PROPERTY GROUP LP 


5.65 


2/1/2020 


1,700,000.00 


1,948,298.60 


SIMON PROPERTY GROUP LP 


4.375 


3/1/2021 


1,500,000.00 


1,587,187.50 


SOC QUIMICA Y MINERA DE 


6.125 


4/15/2016 


7,300,000.00 


7,952,751.40 
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UCRP Holdings as of December 31, 2011 



Security Name 


Interest Rate 


Maturity Date 


Shares/Par Value 


Base Market Value 


cr»n a i ict Den oc wictmaha 
bULIALIbl Kbh 1 Uh Vlb 1 NAM 


6.875 


1 fir /">ni c 

1/lb/zOlb 


z,UUU,000.UU 


t n/rc nnn nn 
2,065,000.00 


cr\n a i icx Den oc wictmaha 
bULIALIbl Kbh 1 Uh Vlb 1 NAM 


6.75 


1/29/2020 


^ "7r\r\ Ann r\r\ 
4,/UU,000.UU 


a "7DC Ten nn 
4,/Jb,Z50.00 


bUU 1 HbKN rUWbK LU 


4.875 


i /i c /oni c 
//lb/2015 


c 1 cc nnn r\r\ 
b,lbb,000.UU 


c c a 1 cno TO 

5,b41,508.z8 


rni ITUCDM nOVA/CD 

bUU 1 HbKN PUWbK LU 


6.375 


11/lb/zOib 


d enn Ann nn 
3,bUU,000.UU 


d ooo too on 
3,888,388.80 


rni ITUCDM nOVA/CD 

bUU 1 HbKN PUWbK LU 


5.15 


n /1 c /ifiA 1 
y/ 15/2041 


t nnn nnn nn 
Z,UUU,000.UU 


t 1 T1 onn nn 
2,121,8y0.00 


bhMKII AbKUbYb 1 bMb INL 


6.75 


12/15/2020 


t enn nnn nn 
Z,bUU,000.UU 


t "71 "7 nnn nn 
2, /l/, 000. 00 


CUDIMT MCVTCI OODCt 

bPKINI NbXIbLLUKH 


6 


1 o /1 /oni c 
12/ 1/zOlb 


onn nnn nn 
800,000. UU 


cca nnn nn 
bb4,000.00 


bHKINI NbXIbLLUKH 


9 


1 1 /1 c /oni o 
11/15/2018 


1 ocn nnn nn 
l,3bU,000.UU 


1 a 1 "7 enn nn 
l,41/,500.00 


ct ii ir*c McnirAi imo 
bl JUDb MbUILAL INL 


3.75 


1 It c /oni A 

//15/2014 


c nnn nnn nn 
b,UU0,000.UU 


c oct nn/i nn 
b,3b2,y04.00 


b 1 ANUAKD LHAK 1 bKbU HLL 


3.2 


r/n /">ni c 
b/lz/zOlb 


t nnn nnn nn 
Z,UUU,000.UU 


1 ne~7 neo nn 
l,yb/,058.00 


CTATC OC OATAD 

b 1 A 1 b Uh UA 1 AK 


5.25 


1 /i n /omn 
1/20/2020 


c nnn nnn nn 
b,UUU,000.UU 


c ao~7 enn nn 
5, 48/, 500. 00 


CTATnil AC A 

b 1 A 1 UIL AbA 


3.15 


1 /i o /om O 

1/23/2022 


a nnn nnn nn 
4,UUU,000.UU 


a 1 1 o ono nn 
4,113,808.00 


CTATnil AC A 

b 1 A 1 UIL AbA 


5.1 


o /1 ~7 /on a n 
O/1//Z040 


d nnn nnn nn 
3,UUU,000.UU 


o eei tct nn 
3,551,ZbZ.OO 


ctcci rw/MAHAioc ihir 
b 1 bbL UYNAMILb INL 


7.625 


3/lb/zOzO 


1 enn nnn nn 
1,6UU,000.UU 


1 coo nnn nn 
1,688,000.00 


ctcci oacc imo 
b 1 bbLLAbb INL 


6.375 


z/lb/zOzl 


a enn nnn nn 
4,bUU,000.UU 


a "70T n/iT nn 
4, /8z, 042. 00 


ci mrnD cmcdov ihir 
bUNLUK bNbKGY INL 


6.5 


b/lb/zOio 


t nnn nnn nn 
Z,UUU,000.UU 


t eio nn nn 
2,518,yi2.00 


CI IM/~ADr\ r*AXA CVC IMf~ 

bUNGAKD DAI A bYb INL 


7.375 


11/lb/zOlo 


ocn nnn nn 
850,000.00 


o~7n io~7 en 
8/0,18/. 50 


CI IM/~ADr\ r*AXA CUCTCMC IMO 

bUNGAKD UA 1 A bYb 1 bMb INL 


10.25 


o /1 c /Tni c 

a/lb/z01b 


d nnn nn 
i,blJ,000.00 


o CAn OAC TC 

3,640,34b. 25 


Tern cimamoc iMr 
1 bLU hlNANLb INL 


6.75 


c /1 /Tni c 
b/ 1/zOlb 


"7 enn nnn nn 
/, 500,000. 00 


OA11 C1"7Cn 

8, 411, bl/. 50 


Tern cimamoc iMr 
1 bLU hlNANLb INL 


6.572 


1 1 /1 /Tni "7 
11/ 1/zOl/ 


t act nnn nn 
z,4b/,000.00 


T ni"7 T5C A1 

2, yi/, 235. 41 


TCI CCOMIOA CAAIClrthlCC CAI 1 

1 bLbhUNILA bMlblUNbb bAU 


4.949 


1 fir /">ni c 

1/lb/zOlb 


c nnn nnn nn 
b,000,000.00 


c nco A/in nn 
5,yb8,440.00 


tci ccomioa rMicmhicc CAI 1 

1 bLbhUNILA bMlblUNbb bAU 


6.221 


"7 /Tni "7 


t 1 nn nnn nn 
2,100,000.00 


t 1 ct Tnc nn 
2,152,20b. 00 


tci crnmrA haowii cc ouii c 
1 bLbhUNILA MUVILbb LHILb 


2.875 


11/9/zOlb 


1 nnn nnn nn 
1,000,000.00 


noc nAA nn 
y8b,y44.00 


TCHAACCI/ - CIMAMOIAI 1 1 TH 

1 bMAbbK hINANLIAL 1 LI U 


4.5 


Cl/T1 /TA1C 

y/zi/zoib 


n ccn nnn nn 
y,550,000.00 


in AAn ooa "7n 
10,440,384. /0 


TC MO l"70l_l C\ /DO 1 1 CIM OO 

1 bNGIZLHbVKUIL UN LU 


6.124 


1 1 /1 c /">ni ^ 
ll/lb/z014 


r ti 1 nnn o"7 
b,211,0y0.8/ 


C OCC OCO 1 A 

b,3bb,3b8.14 


TCMM \/AI 1 CV Al ITUODITV 

1 bNN VALLbY AU 1 HUKI 1 Y 


8.25 


a lie l~ir\A T 
4/lb/z04z 


1 t "7cn nnn nn 
12,/50,000.00 


10 "7en ccc ic 
13,/50,55b.25 


TCMMCOO IMf 

1 bNNbLU INL 


6.875 


lz/lb/zOzO 


enn nnn nn 
500,000.00 


cn enn nn 
512,500.00 


TC\/A nU A DM CIM l\/ D\/ 

1 bVA rHAKM UN IV BV 


3.65 


1 1 /1 n /Tm 1 
11/10/zOzl 


c onn nnn nn 
5,800,000.00 


c onn ooo nn 
5,8yy,383.00 


TCVAC IMCTDI IA/ICMTC IMO 

1 bXAb INblKUMbNIb INL 


2.375 


c /1 c /">ni c 
b/lb/zOlb 


^ enn nnn nn 
4,500,000.00 


a cot cin en 
4,b8/,5iy.50 


TUCDIVAO CICLICD COICMTICIO 

1 HbKMU hlbHbK bLIbN 1 IhIL 


3.2 


3/l/Z01b 


c nnn nnn nn 
5,000,000.00 


c toi CAn nn 
5,281,b40.00 


THbRMU hlbHbR bLIbNTIhIC 


3.6 


8/15/2021 


2,500,000.00 


"t i — i -i n i n nn 

2,611,010.00 


ti i r» ft i n i in/ - * ft a r~\ i~i~r/~~ a r~ c r~ r*i iniTirr 

THURNBURG MORTGAGE SECURITIES 


2.3029 


4/25/2045 


8,922,329.60 


9,145,387.84 


"rindi - of a nmrn /- a ni r~ im/~ 

TIME WARNER CABLE INC 


5.4 


7/2/2012 


6,175,000.00 


6,314,233.90 


"rih/ir~ ia/a nMrn i ft i 

TIME WARNER INC 


5.375 


10/15/2041 


2,000,000.00 


2,166,380.00 


TOYS R US PROPERTY CO 1 


10.75 


//lb/2Ul/ 


3,yb0,000.00 


a ota in en 
4,i20,312.b0 


THVC D 1 IC nDAnCDTV /~/~\ II 

1 OYS R US PROPbR 1 Y CO II 


8.5 


12/ 1/201/ 


~ic\c\ r\r\r\ r\r\ 
/UU,000.00 


a e nn nn 
/24,b00.00 


TDAMC rAMAHA DIDCI IMCC 

1 KANb CANADA PIPbLINbb 


6.5 


o/lb/2Ulo 


d enn nnn nn 
i.bOO^OOO.OO 


a tod 1 o 1 nn 
4,2oi,181.00 


TDAMC /* A M A l~\ A DIDCI IMCC 

1 KANb CANADA PIPbLINbb 


6.1 


bf 1/ 2040 


^ enn nnn nn 
4,b00,000.00 


e ica ~7ce en 
b,/b4,/bb.b0 


tda Mcrr\MT /"Ac nine mDn 
1 KANbCUN 1 oAb PIPb CORP 


5.4 


o/lb/2041 


c nnn nnn nn 
b,000,000.00 


e Acn rcn nn 

b,4by,bb0.00 


TDAMCHITKA |k|r 

1 KANbDIoM INC 


7.75 


12/lb/201o 


a nnn nnn nn 
4,000,000.00 


a onn nnn nn 
4,i00,000.00 


Tnm Al 1 T/~i f\ /I <"~ST 1 \ in IMT 

1 KW AU 1 OMO 1 IVb INC 


8.875 


12./1/ zOl/ 


^ 1 cn nnn nn 
4,lb0,000.00 


^ em ~7en nn 
4,b02, /bO.OO 


1 URK bXIMtSANK 


5.375 


ll/4/201b 


t enn nnn nn 
2,b00,000.00 


t /no "7ni nn 
2,4/8, /01.90 


1 ll/D A IMC rn\/L"DMMICMT 

UKRAINb oUVbRNMbN 1 


6.385 


b/2b/2012 


t nnn nnn nn 
2,000,000.00 


1 non mn /in 

i,yoo,o/y.40 


1 ll/DAIMC m\/CD\^KMT 

UKRAINb oUVbRNMbN 1 


/.bb 


d/11/201d 


c 1 nn nnn nn 
b, 100,000.00 


^ one nnn nn 
4,oyb,000.00 


1 M/DAIMC m\/CD\^yiCMT 

UKRAINb oUVbRNMbN 1 


C "> C 
O.ZD 


c /1 "7 /ini c 
b/l//201b 


^ enn nnn nn 
4,b00,000.00 


d Q/io "7cn nn 
D,y4o, /bO.OO 


UKRAINb oUVbRNMbN 1 


ceo 
b.58 


1 1 /ti /ini c 
ll/21/201b 


t nnn nnn nn 
2,000,000.00 


1 ~7cn nnn nn 
l,/b0,000.00 


1 ll/DAIMC m\/CD\^KMT 

UKRAINb oUVbRNMbN 1 


"7 "7C 

/. /b 


y/2o/2020 


^ nnn nnn nn 
4,000,000.00 


d zicn nnn nn 
D,4b0,000.00 


1 ll/DAIMC m\/CD\^KMT 

UKRAINb oUVbRNMbN 1 


/.yb 


2/23/2021 


t enn nnn nn 
2,b00,000.00 


t 1 od "7cn nn 
2,iyj, /bO.OO 


1 IMITCH KACVIf" A M CTATCC 

UNI 1 bD MbXICAN b 1 A 1 bb 


5.625 


l/lb/201/ 


"7 nnn nnn nn 
/,000,000.00 


o nen nnn nn 
8,0b0,000.00 


i i ft 1 1 t r~ r*\ ft a w i a ft i f ~r a t r™ c 

UNITED MEXICAN STATES 


5.95 


3/19/2019 


9,000,000.00 


10,696,500.00 


UNITED MEXICAN STATES 


5.125 


1/15/2020 


2,800,000.00 


3,199,000.00 


UNITED MEXICAN STATES 


6.05 


1/11/2040 


12,750,000.00 


15,586,875.00 


UNITED MEXICAN STATES 


5.75 


10/12/2049 


3,500,000.00 


3,710,000.00 


UNITED RENTALS NORTH AM 


8.375 


9/15/2020 


3,000,000.00 


2,925,000.00 
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UCRP Holdings as of December 31, 2011 



Security Name 


Interest Rate 


Maturity Date 


Shares/Par Value 


Base Market Value 


1 IMITCn CXAXCC XDCAC IhlTI ATIHM IMnCVCn nnC 

UNI 1 EU 5 1 A 1 bS 1 RbAS INrLA 1 IUN INUbXbU BUS 


3.375 


1 /1 c /->ni -> 
l/lb/2Ulz 


nn c /i 1 r\r\ 
y0,541,330.00 


nn ccn c"70 on 

yo,5by,5/o.oy 


1 IMITCn CXAXCC XDCAC IhlTI ATIHM IMHCVCn nr\C 

UNI 1 bU 5 1 A 1 bS 1 RbAS IN 1- LA 1 IUN INUbXbU BUS 


3 


//Id/ lull 


"7^ CD1 CT7 1 *T 

/4,532,62/.lb 


"7C 1 OO OOC 1 O 

/b,133,OOb.l2 


1 IMITCn CXAXCC XDCAC IMCI ATIHM IMnCVCn nnC 

UNI 1 bU 5 1 A 1 bS 1 RbAS IN 1- LA 1 IUN INUbXbU BUS 


0.625 


4/1S/2U13 


-7^ 1 *r"7 1 -7/1 on 
/4,1b/, 1/0. 30 


"7C aco oon no 
/5,453,22y.03 


1 IMITCn CXAXCC XDCAC IhlTI AXIOM IMHCVCH nnC 

UNI 1 bU 5 1 A 1 bS 1 RbAS IN 1- LA 1 IUN INUbXbU BUS 


1.875 


i /1 c /in 1 d 
//1S/2U13 


c oca on on 
6,o54,0l2.o0 


"7 1"70 nAA CC 

/,l/2,y44.bb 


1 IMITCn CXAXCC XDCAC IMCI AXIOM IMHCVCn DI""\C 

UNI 1 bU 5 1 A 1 bS 1 RbAS IN 1- LA 1 IUN INUbXbU BUS 


2 


1 /1 c /ini a 
1/15/2014 


m ic"7 nco m 
y2, 25/, 050. 01 


n~7 c"7"7 1 cn 1 "7 

y/,b//, 160.1/ 


1 IMITCn CXAXCC TDCAC IMCI ATIHM IMnCVCn DPtC 

UNI 1 bU 5 1 A 1 bS 1 RbAS IN 1- LA 1 IUN INUbXbU BUS 


1.25 


a lie /in 1 A 

4/15/2014 


"7n one con "7C 

/y,3y5,63y. /s 


00 1 on coc ni 
03,l/y,635.y4 


1 IMITCn rjATCC XDCAC IhlTI ATIHM IMnCVCn nnC 

UNI 1 bU 5 1 A 1 bS 1 RbAS IN 1- LA 1 IUN INUbXbU BUS 


2 


//lb/2014 


oo cm -70/1 nn 
02,b0/,/34.0y 


00 nnc cic OA 
O0,yyb,bl6.24 


1 IMITCH rjATCC TDCAC IhlTI ATIHM IMHCVCn nnC 

UNI 1 bU 5 1 A 1 bS 1 RbAS IN 1- LA 1 IUN INUbXbU BUS 


1.625 


1 /1 c /t/"ii c 

1/15/2015 


1 n /ic-7 mn on 
112,4b/,yi0.o0 


101 oin noo nA 

i2i,2iy,03o.y4 


1 IMITCn rjATCC XDCAC IhlTI ATIHAI IMHCVCn DPtC 

UNI 1 bU 5 1 A 1 bS 1 RbAS IN 1- LA 1 IUN INUbXbU BUS 


0.5 


a /1 c /">ni c 
4/15/2015 


co nci /ion nn 
bo,ybl,420.00 


O"o 1 no 1 on cn 

/2,ioo,i2y.sy 


1 IMITCn rjATCC XDCAC IhlTI ATIHM IMHCVCn DPtC 

UNI 1 bU 5 1 A 1 bS 1 RbAS IN 1- LA 1 IUN INUbXbU BUS 


1.875 


i /1 c /->n 1 c 
//15/2015 


"7C "7CO "700 "70 

/5,/5o,/3o./o 


OO C A "7 A(1A "71 

03,54 /,4y4. /I 


1 IMITCH rjATCC XDCAC IhlTI AXIOM IMnCVCn nnC 

UNI 1 bU 5 1 A 1 bS 1 RbAS IN 1- LA 1 IUN INUbXbU BUS 


2 


1 /1 c /in 1 c 
1/15/2016 


C\A n"71 C"7C "7T 

y4,0/l,5/b./2 


1 nc nnc ooa on 
105,0y5,o24.o0 


1 IMITCn CXAXCC TDCAC IMCI AXIOM IMHCVCn DRC 

UNI 1 bU 5 1 A 1 bS 1 RbAS IN 1- LA 1 IUN INUbXbU BUS 


2.5 


//15/2016 


CA "7TO TOn /I A 

54,/23,23y.44 


co onn onn 01 

b3,2yo, /oy.oi 


i imixcpi cxaxcc xdcac imci axiom impiCvcpi Dnc 
UNI 1 bU 5 1 A 1 bS 1 RbAS INI- LA 1 IUN INUbXbU BUS 


2.375 


1/15/201/ 


00 1 nn nm "7C 
O3,iy0,0y2. lb 


nc con enc nc 

yb,53y,b06.ys 


i imixcpi cxaxcc xdcac imci axiom impiCvcpi DPtC 
UNI 1 bU 5 1 A 1 bS 1 RbAS INI- LA 1 IUN INUbXbU BUS 


2.625 


//15/201/ 


—1 A 010 OOC "70 

/4,312,3o5. 11 


OO ACC CCC OO 

O0,4bb,665.o3 


i imixcpi cxaxcc xdcac imci axiom iMncvcn DPtC 
UNI 1 bU 5 1 A 1 bS 1 RbAS IN 1- LA 1 IUN INUbXbU BUS 


1.625 


1/15/2010 


—j a om "7no c a 

/4,oyi, /00.54 


oc 010 100 on 
85,310,132.20 


1 IMITCn CXAXCC XDCAC IMCI AXIOM IMHCVCH DPtC 

UNI 1 bU 5 1 A 1 bS 1 RbAS IN 1- LA 1 IUN INUbXbU BUS 


1.375 


//15/201O 


"70 "7cn oci nn 
11, /by, 051. 00 


00 Ann 010 no 
02, 400,213.00 


i iMiTcn cxaxcc xdcac imci axiom iMncvcn one 
UNI 1 bU 5 1 A 1 bS 1 RbAS IN 1- LA 1 IUN INUbXbU BUS 


2.125 


l/15/20iy 


"70 noo ATI nn 
/2,yo2,4/2.00 


oc ocn enn on 

ob,/by,syo./y 


I iMiTcn cxaxcc xdcac imci axiom IMncvcn one 
UNI 1 bU 5 1 A 1 bS 1 RbAS INI- LA 1 IUN INUbXbU BUS 


1.875 


//15/20iy 


"70 "7nc nn~7 cn 
/O,/05,00/.50 


no 00c coc oa 
y2,/3b,536.24 


I iMiTcn cxaxcc xdcac imci axiom IMncvcn one 
UNI 1 bU 5 1 A 1 bS 1 RbAS IN 1- LA 1 IUN INUbXbU BUS 


1.375 


1 /1 c /->mn 
1/15/2020 


on 11 a ciA nn 
oy, 214,624. 00 


1 m ccc Anc cc 
101,5b5,4yb.55 


1 IMITCn CXAXCC XDCAC IMCI AXIOM IMnCVCH nnC 

UNI 1 bU 5 1 A 1 bS 1 RbAS IN 1- LA 1 IUN INUbXbU BUS 


1.25 


//lb/lUlU 


on "7cc onn nn 
20,/b5,o00.00 


00 aoo noo 00 
23, 4o/,yoo. 11 


1 IMITCn CXAXCC XDCAC IMCI AXIOM IMHCVCH DPtC 

UNI 1 bU 5 1 A 1 bS 1 RbAS INI- LA 1 IUN INUbXbU BUS 


1.125 


1/15/2021 


1 n~7 10/1 non nn 
10/,134,y20.00 


iin AOO CAO CO 

liy,4oo,64/.b3 


i iMiTcn cxaxcc xdcac imci axiom IMncvcn one 
UNI 1 bU 5 1 A 1 bS 1 RbAS INI- LA 1 IUN INUbXbU BUS 


2.375 


1 /1 c /->m c 
1/15/2025 


1 nc cm ia(i ci 
105,b0/,24y.51 


10A oin oao ci 
134,3iy, /40.51 


I iMiTcn cxaxcc xdcac imci axiom IMncvcn one 
UNI 1 bU 5 1 A 1 bS 1 RbAS IN 1- LA 1 IUN INUbXbU BUS 


2 


1 /1 c /->mc 
1/15/2026 


nc nc~7 aoa 00 
y5,y5/,434.03 


110 ono OAA oc 

ll/,oy2,344.ob 


I iMiTcn cxaxcc xdcac imci axiom IMncvcn one 
UNI 1 bU 5 1 A 1 bS 1 RbAS IN 1- LA 1 IUN INUbXbU BUS 


2.375 


1/15/202/ 


"7"7 "7"71 OCC no 

/ /,//l,266.y2 


1 nn aoa cm 01 
100,434,5yi.ol 


i imiTrr* c~r a ~rr c mrAr ii\ir*i a ~r i r~\ k i i k i r\rvrr> n i~m~ 

UNITbD STATES TREAS INFLATIUN INUbXbU BUS 


1.75 


1/15/2028 


74,85y,282.74 


on r\"t c f~ c\r\ no 

8y,y3b,690.oo 


1 IMITCn CXAXCC XDCAC IMCI AXIOM IMHCVCH DPtC 

UNIIbUSIAIbS 1 KbAS INI- LA 1 IUN INUbXbU BUS 


3.625 


a /1 c /->mo 
4/15/2020 


nc cm Ann nn 
y6,b01,400.00 


1 AO onn 000 no 

i43,/yy,o/o.03 


i iMiTcn cxaxcc xdcac imci axiom IMncvcn one 
UNIIbUSIAIbS 1 KbAS IN 1- LA 1 IUN INUbXbU BUS 


2.5 


l/15/202y 


"70 nci noA nn 
/3,051,024.y0 


no aca Acn 00 
y /, 454,450.28 


1 IMITCn CXAXCC XDCAC IMCI AXIOM IMnCVCH DPtC 

UNIIbUSIAIbS 1 KbAS IN 1- LA 1 IUN INUbXbU BUS 


3.875 


a /1 c /imn 
4/15/202y 


110 ino oco on 
112,iy3,362.20 


10A ocn 110 cc 
l/4,/5y,112.5b 


i iMiTcn cxaxcc xdcac imci axiom IMncvcn one 
UNIIbUSIAIbS 1 KbAS INI- LA 1 IUN INUbXbU BUS 


3.375 


4/15/2032 


on ncn ooa cn 
2y,y50,oo4.b0 


AC 1 m nnn cn 
4b,101,000.5y 


1 IMITCn CXAXCC XDCAC IMCI AXIOM IMnCVCH nr\C 

UNIIbUSIAIbS 1 KbAS INI- LA 1 IUN INUbXbU BUS 


2.125 


2/15/2040 


"70 ooa onn nn 
/3,334,o00.00 


no 000 noA on 
yo,3o3,034.2y 


UNITbD STATES TRbS BD STRP PRN 




8/15/20iy 


■1 r\r\r\ r\r\r\ r\r\ 

1,000,000.00 


oni Tin n /1 

892,710.04 


UNITED STATES TRES SC STRP INT 




T/ir /iA1 /" 

2/15/2016 


r\r\r\ r\r\r\ r\r\ 

30,000,000.00 


—1 (-\ -1 — 1 - 7 t a ri on 

29,127,210.00 


UNITED STATES TRES SC STRP INT 




5/15/2016 


120,000,000.00 


116,024,640.00 


UNITED STATES TRES SC STRP INT 




o /i r /iai /~ 

8/15/2016 


1 00 r\r\r\ ririn /-\r\ 

100,000,000.00 


96,142,100.00 


UNITED STATES TRES SC S 1 KP IN 1 




c /1 c /im d 
5/15/2023 


41,bUU,UUU.UU 


•11 oco icn nn 
31,obi,lby.00 


1 IhllTCn CXAXCC XDCC CO CXDD 1 MX 

UNIIbUSIAIbS 1 KbS SC S 1 KP IN 1 




11/15/2023 


bD,UUU,UUU.UL) 


110 tic nn 
42,llo,21b.00 


1 IMITCn CXAXCC XDCC CO CXDD 1 MX 

UNIIbUSIAIbS 1 KbS SC S 1 KP IN 1 




2/15/203/ 


o,UUU,UUU.UU 


d "71 c on nn 
5,/lb,b20.00 


i imiTm c~r a t r~ r mrr r /-* rTn n imt 

UNITED STATES TRES SC STRP INT 




5/15/2040 


25,000,000.00 


IO dTl -* I - O OO 

10,472,250.00 


1 IMItf n C TCVAC nCDKyi A MCMT El 1 M r-\ 

UNIV Ul- 1 bXAS PbRMANbN 1 hUND 


5.262 


-7/1 /">nDn 
//l/203y 


c nnn nnn r\r\ 
b,000,000.00 


c n~7"7 onn nn 
b,y //,800.00 


1 IMIV/ICIAM /~/~\ IV /I !\ .1 1 IMITATiriMC 

UNIVISIUN LUMIVIUNILA 1 IUNS 


6.875 


c /1 c /->ni n 
5/15/20iy 


2,220,000.00 


t 1 /it inn nn 

2,142,300.00 


UNIVISIUN LUIVIMUNILA 1 IUNS 


O Q"7C 
/.0/5 


11/1 /->mn 
11/1/2020 


1,/S0,000.00 


1 ~i~ic Ten nn 
1,/ /b,2b0.00 


i ic uiru vici r\ damh iMncv 
US rlltjrl YlbLU bUNU INUbX 






^ CQO ICC CO 


4U,4y4,0bo.2o 


1 IC TDC ACI IDV M /□ 

US 1 KbASUKY N/b 


1 OOC 

1.3/3 


3/15/2012 


in nnn nnn nn 
dU,000,000.00 


in mo con nn 
3U,0/y,bo0.00 


1 IC TDCACI IDV M/D 

US 1 RbASURY N/b 


2.375 


0/31/2014 


1 nnn nnn nn 
1,000,000.00 


1 nco aoo nn 
1, Obi, 438. 00 


1 IC TDCACI IDV M/D 

US 1 RbASURY N/b 


4.5 


1 1 /1 c /">m c 
11/15/2015 


nnn nnn nn 
32,000,000.00 


5b,/yb,842.24 


1 IC TDCACI IDV M/D 

US 1 RbASURY N/b 


4.5 


2/15/2016 


cn nnn nnn nn 
bU,000,000.00 


c 1 01 /i nno cn 
b/,ol4,yyo.b0 


1 IC TDCACI IDV M/D 

US 1 RbASURY N/b 


2.375 


3/31/2016 


c t nnn nnn nn 
b2, 000,000. 00 


cc con m /i ic 
bb,boy,y24.1b 


\/AI C OWCDCCAC 1 IHAITCH 

VALb UVbRSbAS LIMI 1 bD 


5.625 


n/ic/TAin 

y/is/20iy 


t nnn nnn nn 
2,000,000.00 


t nn 
2,203,202.00 


\/AI C n\/CDCCAC 1 HV/IITCI"oi 

VALb UVbRSbAS LIMI 1 tu 


4.625 


n /1 c /">mn 

y/15/2020 


c nnn nnn nn 
6,000,000.00 


c tn/i ct/i nn 
b,204,b24.00 


VALE OVERSEAS LIMITED 


6.875 


11/21/2036 


1,000,000.00 


*i 1 n r" r" *1 00 

1,138,551.00 


VALERO ENERGY CORP 


6.625 


6/15/2037 


3,000,000.00 


3,216,711.00 


VEB FINANCE LTD 


6.902 


7/9/2020 


4,200,000.00 


4,305,000.00 


VERIZON COMMUNICATIONS 


3 


4/1/2016 


2,000,000.00 


2,094,380.00 


VERIZON COMMUNICATIONS 


6 


4/1/2041 


1,700,000.00 


2,107,780.70 



Source: State Street 
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UCRP Holdings as of December 31, 2011 



Security Name 

VERIZON COMMUNICATIONS 

VESSEL MANAGEMENT SERVIC 

VF CORP 

VIACOM INC 

VNESHECONOBANK 

VOLKSWAGEN INTLFIN NV 

VOTO VOTORANTIM LTD 

VOTORANTIM OVERSEAS IV 

WACHOVIA BANK NA 

WACHOVIA CORP 

WAL MART STORES INC 

WALT DISNEY COMPANY/THE 

WAMU MORTGAGE PASS THROUGH CER 

WAMU MORTGAGE PASS THROUGH CER 

WAMU MORTGAGE PASS THROUGH CER 

WAMU MORTGAGE PASS THROUGH CER 

WASTE MANAGEMENT INC 

WASTE MANAGEMENT INC 

WEA FINANCE LLC 

WELLS FARGO BANK NA 

WELLS FARGO BANK NA 

WELLS FARGO COMMERCIAL MORTGAG 

WELLS FARGO MORTGAGE BACKED SE 

WESTAR ENERGY INC 

WILLIAMS PARTNERS LP 

WILLIS GROUP HOLDINGS LT 

WILLIS NORTH AMERICA INC 

WINDSTREAM CORP 

WINDSTREAM CORP 

WSTFLD CAP/WT FIN/WEA 

WYNN LAS VEGAS LLC/CORP 

XEROX CORPORATION 

XEROX CORPORATION 

XYLEM INC 

YANKEE CANDLE CO 

ZIMMER HOLDINGS INC 

ZIMMER HOLDINGS INC 



Interest Rate 

4.75 
6.08 
3.5 
3.875 
6.8 
4 

6.75 
7.75 
6.6 
0.76806 
5 

4.125 
5.5 
6.15 
4.79845 
5.15901 
2.6 
4.75 
4.625 
4.75 
5.75 
3.349 
5.777211 
5.15 
4.125 
4.125 
7 

7.75 
7.5 

5.125 
7.75 
8.25 
4.5 
3.55 
9.75 

4.625 
5.75 



Maturity Date 

11/1/2041 
5/20/2024 
9/1/2021 

12/15/2021 

11/22/2025 
8/12/2020 
4/5/2021 
6/24/2020 
1/15/2038 

10/28/2015 

10/25/2040 
12/1/2041 
8/25/2035 
9/25/2036 
1/25/2037 
2/25/2037 
9/1/2016 
6/30/2020 
5/10/2021 
2/9/2015 
5/16/2016 

11/15/2043 
4/25/2037 
1/1/2017 

11/15/2020 
3/15/2016 
9/29/2019 

10/15/2020 
6/1/2022 

11/15/2014 
8/15/2020 
5/15/2014 
5/15/2021 
9/20/2016 
2/15/2017 

11/30/2019 

11/30/2039 



FIXED INCOME - EXTERNALLY MANAGED FUNDS 

EATON VANCE HIGH YIELD FD 

GOLDMAN SACHS HIGH YIELD 

NCRAM HIGH YIELD FD 

STONE HARBOR EMERGING MARKET FD 

STONE HARBOR HIGH YIELD FD 

U.S. AGGREGATE BOND INDEX 

TOTAL FIXED INCOME 

ALTERNATIVE ASSETS 

PRIVATE EQUITY 



4D GLOBAL ENERGY INVSTMNTS PLC 



Source: State Street Page 14 



Shares/Par Value 


Base Market Value 


3,000,000.00 


3,225,696.00 


12,500,000.00 


1 a oi A o~7c r\r\ 
14,814,8/5.00 


2,1)1)0,000. UU 


t r\"7~7 cnn r\r\ 
2,0//, 600. 00 


3,000,000.00 


3, 062, 60/. 00 


2,500,000.00 


t flic nnn r\r\ 
2,425,000.00 


2,bUU,000.UU 


t c c /I tic r\r\ 
2,554,215.00 


3,000,000.00 


d 1 "7T cnn r\r\ 
3,1/2,500.00 


/,350,000.00 


o 1 co cnn r\r\ 
8,158,500.00 


2,050,000.00 


2,324,792.25 


a r\r\r\ r\r\r\ r\r\ 
4,UUl),UUU.l)l) 


d cd~j non 


5,UUU,UUU.l)l) 


5,bJU,8U8.l)l) 


3,500,000.00 


3,610,579.00 


lo,ob4,;5Uo. /b 


lb,b/o,3lb.bb 


"3 -t AOr\ 01C CD 

52,4il),81b.b;5 


31,/o2,2UU.;Sl) 


46,972,595.69 


42,275,336.12 


2b,2bJ,bbl.49 


lb,/jy,8/;5.3b 


5,UUl),UUU.l)l) 


3,l)4b,U/8.l)l) 


3,000,000.00 


3,291,120.00 


5,UUl),UUU.l)l) 


t n /i a AO~t r\r\ 
2,944,482.1)1) 


t r\r\r\ r\r\r\ r\r\ 
2,UUU,UUU.l)l) 


t noc r"70 
2,l)ob,b/8.l)l) 


11,600,000.00 


12,653,697.60 


i a ao r\A a -in 
/,44o,U44.1l) 


"7 Tin aoa nn 

/,/i2,4o4.yL) 


1 ill ri 

1,1 16,16 1 .b2 


b,24L),22b.bl 


—i r\r\r\ r\r\r\ r\r\ 

7,900,000.00 


8,667,374.40 


c nnn r\r\r\ r\r\ 
b,UUl),UUU.l)l) 


c 1 nee r\r\ 
5,131,365.00 


l,bUl),UUU.l)l) 


1 ctd /ice cr\ 
1,523,455.50 


2,500,000.00 


2,782,917.50 


d o~in nnn r\r\ 
5,J/b,UUU.l)l) 


3,4oo,yUb.2b 


42b,UUU.l)l) 




5,700,000.00 


5,971,958.40 


2,500,000.00 


2,775,000.00 


2,000,000.00 


2,256,762.00 


4,380,000.00 


4,438,972.32 


2,750,000.00 


2,835,692.75 


1,200,000.00 


1,170,000.00 


3,000,000.00 


3,269,520.00 


3,000,000.00 


3,521,133.00 




11"7 occ m/i "7/I 

11/, 365, 024. /4 




210,260,330.98 




230,231,060.00 




256,851,876.27 




196,878,759.43 




118,672,173.19 




9,074,914,618.59 



4,289,412.00 
UCRP Holdings as of December 31, 2011 



Security Name 


Interest Rate Maturity Date 


Shares/Par Value 


Base Market Value 


a rr ci \/\\t i d 
ALLbL VIM LP 






1 TOO cm OQ 


Air ACIAM 1 M CD A CTD 1 irTI IDC CI IMh II 

AILi AblAN INrKAb IKULIUKb HJNU II 






1 1C OQC 1 1 

3Zb,o3b. 31 


Air f~C rADITAI 1 ATIM AI\/lCDirA 

Alo oh LAPI 1 AL LAI IN AlVlbKILA 






tcq cm n~7 
oby,b(Jl.U/ 


A ICI IMP TA DITAI 11 

AlbLINb LAPI I AL 11 






CACA m Q 1 "7 
b,4b4,U;S0.1/ 


AICI IMr RADITAI III 

AlbLINo LArl 1 AL III 






C QCQ 11 /I 10 

D,yby,z34.iy 


ai ni_iA nDiwATC cm iitv ci imh wi 
ALPHA PKIVA 1 b bLlUI 1 Y hUNU VI 






1 OCC D3D ft1 


Anni i ri imwccti\/icmt ci imh wi i d 
APULLU INVbb 1 IVIbN 1 rU NU VI LP 






IC /1 1Q /I1Q A C 

DD 7 4iy,4iy.4b 


ADHI 1 ri IM\/CCTR/ICMT CI IMH Wll 1 D 

APULLU INVbb 1 IVIbN 1 rU NU VII LP 






11 ~7i i mo 1 o 

n,/3o,u/y.io 


ADrLI \/CMTI IDC CI IM n \/l i n 

AKLH VbN 1 UKb hUND VI, LP 






T7 /ioc "7on nn 
z/,4ob, /oU.UU 


A DTU V/CMTI IDC CI IMH Wll 1 D 

AKLH VbN 1 UKb rUNU VII LP 






11 C1"7 1C"7 ~1 A 

lD / bl/,Zb/./4 


ADCC rr\DD nDDHDTI IMITV CI IMH II 

AKbb LUKP UPPUK lUNIIYrUNUII 






in o/i /i 1 cn 1~7 
zU,y44,lbU.l/ 


adcc mnn nnnc ci imh hi 
AKbb LUKP UPPb HUNU III 






i a nnr nn n/i 

z4,Ul)b,lzU.U4 


ADCCMAI rAD DTMCDC CI IMn 1 

AKbbNAL LAP P 1 NbKb rUNU 1 






1 QC O 70Q A A 


ADCCMAI RADITAI DADTMCDC II 1 D 

AKbbNAL LAPI 1 AL PAK 1 NbKb II LP 






bb,blZ,3bb\z(J 


n AIM rADITAI ci iDnnc CI IMH III 

BAIN LAPI 1 AL bUKUPb hUNU III 






ic cTi ccd nc 
lb,bJl,bb3.yb 


DAIM /~ADITAI CI IMD IV 1 D 

BAIN LAPI 1 AL rUNU IX LP 






TO m/l "71D in 

ZO,(Jo4,/zy.l(J 


DAIM rADITAI CI 1 M r» 

BAIN LAPI 1 AL rUNU VIII 






111 no Q"71 in 
lD,lUo,y /l.zl) 


DAIM rADITAI n IMD V 

BAIN LAPI 1 AL hUND X 






1~7 ODD C1C On 

3/,o3Z,blb.QU 


DAIM rADITAI IV miM\/CCTH/ICMT 

BAIN LAPI 1 AL IX LUINVbb 1 IVIbN 1 






q cct cct nn 
y,bbz,bbz.(J(J 


DAIM rADITAI WIN ^^IM\/CCT^/ICMT 

BAIN LAPI 1 AL VIII LUINVbb 1 IVIbN 1 






c 1 on a ac cn 
b / iyU,b4b.b(J 


DAIM rADITAI V ^^IM^/CCT^/ICMT 

BAIN LAPI 1 AL X LUINVbb 1 MbN 1 






1 oni "7m nn 
1,633, /Us. 1) I) 


DCDI/CUIDC CI IMn Will 1 D 

BbKKbHIKb rUNU VIII LP 






1 On~7 C"71 01 
l,o(J/,b/;S.ol 


DCDI/CUIDC DADTMCDC Wll 

bbKKbHIKb PAK 1 NbKb VII 






1 "7 Om 1"7C AO 

l/,oVZ,3/bA3 


DCCCCIV/ICD DADTMCDCLlin Wll IMCTI 

BbbbbMbK PAK 1 NbKbHIP VII INb 1 1 






c cm ice ii 
b,b33,3bb.Z3 


DCCCCI\/1CD WCMTI IDC DTD WIN IMCT 

BbbbbMbK VbNIUKbPIKVIII INb 1 






1 cm mc c~7 
l,bz(J,;Syb.b/ 


Dl Ari/CTr»MC rAD DADTMCDC \/i 

BLALKb 1 UNb LAP PAK 1 NbKb VI 






i i in 1 "7Q on 

z,zoy,i/y.o(j 


Dl A ri/CTHMC rADITAI nADTMCDC IW 

BLALKb 1 UNb LAPI 1 AL PAK 1 NbKb IV 






lO 1/1/1 "711 1"7 

zo,144,/ll.z/ 


Dl Ari/CTr»MC rADITAI DADTMCDC W 

BLALKb 1 UNb LAPI 1 AL PAK 1 NbKb V 






OC 1 "7n QO/I CI 

Ob,l/U,yo4.b3 


Dl 1 ICDI IM WCMTI IDCC IW 1 D 

BLUbKUN VbN 1 UKbb IV LP 






n oi/i nnc no 
zl / oz4,Uyb.yo 


Dl 1 ICDI IM WCMTI IDCC 1 D 

BLUbKUN VbN 1 UKbb LP 






1 "7 om ico nn 
l/,o\J3,3bo.VV 


r a r\i irci ic ddiwatc imw mi i d 
LADULbUb PKIVA 1 b INV III LP 






ic n"7~7 "70C cn 
lb,y//,/ob.bL) 


/~adi irci IC DDIWATC IMW IW 1 D 

LAUULbUb PKIVA lb INV IV LP 






a noc mn on 
4,Uoo,yzU.oU 


rAI CDA rADITAI 

LALbKA LAPI 1 AL 






o oic ccr\ oo 
y,o3b,bbU.oo 


rAMAAM Crill ITV DADTMCDC Wll 

LANAAN bLlUI 1 Y PAK 1 NbKb VII 






in cm cm nn 


rAMAAM Wl 1 1 1 D 

LANAAN VIII LP 






11 /l~71 COC CO 

21,4/ 3, bob. bo 


rCDDCDI IC ccdicc crti ID i_ir\i DIMPC 

LbKBbKUb bbKIbb rUUK HULUINLib 






ic nci QC/I AO 
Db 7 Ubl,yb4.4o 


rLIADI ccdami/ cr\i 1 ITV CI IMn \ / I 

LHAKLbbBANK bL}UI 1 Y hUND VI 






n ~7ic "7~7n i/i 


rUADI CCDAMI/ crii 1 ITV CI IMn Wll 1 D 

LHAKLbbBANK bU.UI 1 Y rUNU VII LP 






1 1 OA 1 C"71 C 1 

lz,y43,b/z.bl 


ri ADCi\/ir\MT rDcci/ wcmti idcc ii 
LLAKblVlUN 1 LKbbK VbN 1 UKbb II 






a coc nn a 1 
4,bob,Zzy.41 


ri adci\/i/*^mt rDcci/ \/cmti idcc i d 
LLAKblVlUN 1 LKbbK VbN 1 UKbb LP 






C 1"71 1 /II /IC 

b,l/2,34;5.4b 


ri CADCTnMC WCMTI IDC DADTMCDC 

LLbAKb lUNb VbN 1 UKb PAK 1 NbKb 






ici~7i i/i/i on 
lb,l/l,Z44.o(J 


rtAD\A/IM WCMTI IDC rADITAI CI IMHC 

UAKWIN VbN 1 UKb LAPI 1 AL rUNUb 






C Cm "7C A Ol 

b,b33, /b4.oz 


l~\ A D \ A / 1 M \ /CMTI IDC rDTAI C M 1"^ II 1 D 

UAKWIN VbN 1 UKb LP 1 AL 1- ND II LP 






11 111 1CC CI 

ll,zl3,lbb.bi 


r*ri\/i iw 
ULIVI IV 






"7 i"7i ii/i nn 
/,z/3,lz4.UU 


ULIVI V 






1 "7 Q"7"7 nco nn 

i/,y / /,ybo.uu 


r\r i\ a \ i\ i d 
ULM VI LP 






i nm icn nn 

/,yy /,3bu.L)u 


ric Mr\wr\ \/cmti idcc ii i d 
Ub NUVU VbN 1 UKbb II LP 






in oco /im i/i 
!U,oby,4yz.z4 


r*c Mrtwrt wcmti idcc hi 
Ub NUVU VbN 1 UKbb III 






1 1 cm m/i nn 
13, ^bz(J,y Z4. ^UU 


/"^ l\ /I A 1 M DADTMCDC Wl 1 D 

UUMAIN PAK 1 NbKb VI LP 






i nn/i /ioc m 
/,L)U4,48b.yz 


DOMAIN PARTNERS VII 






13,703,410.80 


ENERGY SPE SITUATIONS FUND II 






6,224,662.14 


EOS CAPITAL PARTNERS III 






11,757,218.68 


EOS CAPITAL PARTNERSHIP IV 






13,377,876.66 


EQTVI, LP 






1,122,228.74 



Source: State Street 
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UCRP Holdings as of December 31, 2011 



Security Name 

EQUITY DISTRIBUTIONS 
EURO CHOICE IV 
FIRST RESERVE FUND XI LP 
FLEXPOINT FORD FUND II LP 
FORTRESS INVESTMENT FUND III 
FORTRESS INVESTMENT FUND IV 
FORTRESS INVESTMENT FUND V 
FOUNTAIN VEST CHINA GROWTH PTN 
FRANCISCO PARTNERS III 
GENSTAR CAPITAL PARTNERS IV 
GENSTAR CAPITAL PARTNERS V 
GGV CAPITAL IV 

GLENCOE CAP INSTL PARTNERS III 
GLENCOE CAPITAL PARTNERS III 
GLOBESPAN CAPITAL PARTNERS IV 
GLOBESPAN CAPITAL PARTNERS V 
GOLDER THOMA CRESSEY RAUNER 
GOLDER THOMA CRESSEY RAUNER V 
GRAHAM PARTNERS II 
GRANITE GLOBAL VENTURES II LP 
GRANITE GLOBAL VENTURES III 
GRANITE VENTURES II 
H.I.G BAYSIDE II 
HIG CAPITAL PARTNERS IV 
HUMMER WINBLAD VENTURE PTR III 
INSIGHT VENTURE PARTNERS V 
INSIGHT VENTURE PARTNERS VI 
INSIGHT VENTURE PARTNERS VII 
INSIGHT VENTURE PTRS COINVT II 
INSTITUTIONAL VENTURE PARTNS 
INSTITUTIONAL VENTURE PTR VIII 
INTERSOUTH PARTNERS V LP 
INTERSOUTH PARTNERS VI 
INTERSOUTH PARTNERS VII 
INTERWEST PARTNERS IX 
INTERWEST PARTNERS VI LP 
INTERWEST PARTNERS VII LP 
INTERWEST PARTNERS VIII 
INVERNESS PARTNERS II LP 
IVP VI 
IVP VII 

J C FLOWERS II LP 

JLL PARTNERS FUND V, LP 

JLL PARTNERS VI LP 

KELSO INVESTMENT ASSOC VII 

KELSO INVESTMENT ASSOCIATES VIII 

KHOSLA VENTURES III 

KHOSLA VENTURES IV 

KHOSLA VENTURES SEED, LP 

KODIAK VENTURES III 

KPCB AGG INVESTMENT UCRP 

KRG CAPITAL FUND IV LP 

KRG CAPITAL III LP 

LAKE CAPITAL PARTNERS LP 



Interest Rate Maturity Date Shares/Par Value Base Market Value 

3,286,326.28 
6,117,100.59 
23,137,823.19 
19,065,636.32 
5,447,091.36 
12,775,711.65 
29,405,204.55 
12,182,334.67 
3,050,000.00 
13,868,309.33 
93,042,903.23 
5,578,390.07 
2,252,442.45 
10,580,217.53 
8,699,448.33 
23,853,805.54 
78,200.00 
768,588.02 
15,420,832.36 
13,477,212.39 
39,636,050.04 
12,165,006.57 
8,275,990.80 
2,266,817.15 
46,077.75 
27,196,438.85 
53,280,064.89 
10,437,244.81 
478,400.00 
7,253,664.00 
201,822.01 
5,620,480.00 
7,737,910.20 
15,686,728.00 
21,378,672.00 
105,492.31 
3,628,776.36 
14,874,140.40 
9,600,737.06 
10,464.44 
1,203,458.14 
9,307,139.35 
26,646,603.67 
4,279,256.73 
26,192,213.59 
31,135,561.56 
46,749,580.80 
4,418,112.00 
9,619,257.49 
8,429,786.44 
12,617,353.75 
13,143,140.08 
12,452,495.38 
6,521,836.05 



Source: State Street 
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UCRP Holdings as of December 31, 2011 



Security Name 

LATIN AMERICAN CAPITAL II LP 
LIGHTHOUSE CAPITAL PARTNERS V 
LIGHTSPEED VENTURE PRTNRS VIII 
LIGHTSPEED VENTURE PTNERS VII 
LIME ROCK PARTNERS V L P 
LINDSAY GOLDBERG + BESSEMER II 
LINDSAY GOLDBERG + BESSEMER LP 
LINDSAY GOLDBERG III LP 
MADISON DEARBORN CAP PART IV 
MADISON DEARBORN CAP PTNRS VI 
MADISON DEARBORN V 
NOVAK BIDDLE VENTURE PARTNERS IV 
NOVAK BIDDLE VENTURE PTNR V 
OLYMPUS GROWTH FUND IV LP 
OLYMPUS GROWTH FUND V 
OXFORD BIOSCIENCE IV 
OXFORD BIOSCIENCE PARTNERS III 
PAINE + PARTNERS CAPITAL FUND 
PALOMAR VENTURES III 
PERSEUS 2000 EXPANSION 
PERSEUS PARTNERS VII LP 
PERSEUS SOROS BIO PHARM LP 
PINE BROOK CAPITAL PARTNERS 
POLARIS VENTURE PARTNERS III 
POLARIS VENTURE PARTNERS IV 
POLARIS VENTURE PARTNERS VI LP 
POLARIS VENTURE PRTNRS V LP 
QUAD C PARTNERS VII LP 
REDPOINT VENTURE I LP 
REDPOINT VENTURES II LP 
RIPPLEWOOD PARTNERS II LP 
ROCKPORT CAPITAL III LP 
ROUND TABLE HLTHCARE CAP II 
ROUND TABLE HLTHCARE CAP III 
SANKATY CREDIT OPPORTUNITY IV 
SEGULAH IV LP 

SENTIENT GLOBAL RESOURCES III 
SENTIENT GLOBAL RSRCS IV BO 
SEQUOIA AGG INVESTMENT UCRP 
SFC ENERGY PARTNERS II LP 
SG GROWTH PARTNERS I LP 
SHAMROCK CAPITAL GROWTH FD III 
SHAMROCK CAPITAL GROWTH FD II 
SKM EQUITY FUND II 
SPC PARTNERS III LP 
STAR CAPITAL II LP 
SUN CAPITAL IV LP 
SUN CAPITAL PARTNERS V 
SYCAMORE PARTNERS LP 
TERRA FIRMA CAP PARTNER III 
THE COLUMN GROUP LP 
TRINITY VENTURES IX 
UPDATA PARTNERS III 
UPDATA PARTNERS IV 



Interest Rate Maturity Date Shares/Par Value Base Market Value 

136,220.84 

1,723,699.20 
28,879,410.06 
20,491,738.72 
19,009,596.18 
21,070,011.67 

4,600,963.70 
16,218,943.63 
16,506,094.10 
21,963,309.58 
64,754,637.74 

3,719,884.80 

4,962,556.03 
13,108,661.17 
59,355,207.07 

4,881,809.00 
149,760.00 
22,691,722.72 

8,938,656.00 

7,371,289.36 
73,202,323.86 

1,295,669.32 
23,265,035.82 

5,460,662.69 
15,286,583.00 
271,840.00 
28,857,350.48 
14,971,201.41 
11,032,761.60 
12,832,374.04 

7,556,928.43 

5,320,674.82 
332,619.34 

2,115,353.70 
65,984,352.00 

7,453,828.53 
35,637,604.63 

5,000,312.05 
39,665,696.62 
159,816.00 
19,176,798.04 

6,623,687.85 
20,676,896.59 

7,306,075.98 
18,059,201.86 
18,407,758.45 
15,348,533.77 
33,243,101.52 

6,276,604.00 
11,846,448.40 
10,661,229.44 
12,434,376.64 
17,763,337.66 
20,091,107.91 



Source: State Street 



Page 17 



UCRP Holdings as of December 31, 2011 



Security Name 

VECTOR CAPITAL IV L.P 
VENTURE STRATEGY PARTN II L P 
VERSANT VENTURE CAPITAL II LP 
VERSANT VENTURES I LP 
VESTAR CAPITAL PARTNERS V LP 
W CAPITAL PARTNERS II LP 
WARBURG IX 

WARBURG PINCUS PRVT EQUITY X 

WARBURG PINCUS VIII 

WATER STREET CAPITAL PARTNERS 

WATER STREET PARTNERS II 

WCAS CAPITAL PARTNERS II 

WCAS III 

WCAS VI 

WELLSPRING CAPITAL PARTNERS IV 
WICKS COMMUNICATIONS + MEDIA 
WIND POINT PARTNERS VI 
WLR RECOVERY FUND IV 
WLR RECOVERY FUND V LP 

REAL ESTATE 

AMB US LOGISTICS FUND 
BEACON CAPITAL STRATEGIC PARTN IV 
BEACON CAPITAL STRATEGIC PARTN V 
BLACKROCK RETAIL OPPORTUNITIES 
BLACKSTONE REAL EST PARTNER VI 
BLACKSTONE REAL ESTATE PRTN V 
BUCHANAN STREET PARTNERS 
BUCHANAN FUND V, LLC 
CALIFORNIA SMART GROWTH FD IV 
CAPRI URBAN INVESTORS LLC 
CIM FUND III LP 
CIM URBAN REIT LLC 
COLONY CAPITAL VIII LP 
CORNERSTONE 

CORNERSTONE APMNT VENT III LLC 

CORNERSTONE PATRIOT FUND 

EMMES ASSET MGMT 

FAIRFIELD STRAT APT FUND III 

FORUM ASIAN REALTY INCOME II 

FORUM GRES GLOBAL REAL ESTATE 

GENESIS WORKFORCE HOUS FUND II 

HEITMAN AMERICA REAL ESTATE TRUST 

ING CLARION 

ING LION PROPERTIES 

JPMORGAN INV MGMT 

KSL CAPITAL PARTNERS II 

KSL CAPITAL PARTNERS III 

LBA REALTY FUND III 

LEGACY PARTNERS REALTY FND III 

LEGACY PARTNERS REALTY FUND II 

LIONSTONE URBAN INV TWO 

MACFARLANE URBAN REAL ESTATE II 



Interest Rate Maturity Date Shares/Par Value Base Market Value 

9,523,756.24 

1,689,895.20 
17,454,352.20 

9,005,920.00 
44,487,837.39 
27,915,255.83 
121,149,522.35 
121,323,452.63 
37,409,542.44 
34,011,349.64 
19,063,504.46 

1,398,400.00 
21,201,600.00 
148,400.00 
24,280,562.07 
19,408,335.38 
20,741,367.88 
65,578,011.48 

9,068,732.80 



48,008,748.48 
11,203,857.09 
18,036,558.12 
3,740,000.18 
98,766,128.43 
53,008,538.69 
11,067,363.20 
29,271,540.62 
27,556,593.53 
23,319,172.29 
35,869,782.69 
69,337,087.11 
10,466,857.58 
141,604,529.37 
26,883,202.11 
96,260,715.00 
74,660,276.96 
5,279,342.21 
37,050,642.33 
58,842,565.18 
18,187,283.48 
87,799,401.65 
75,214,634.04 
105,985,300.00 
39,156,739.07 
8,687,129.10 
4,865,937.96 
16,061,327.16 
6,626,409.79 
8,987,468.04 
9,797,057.08 
21,264,183.18 



Source: State Street 
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UCRP Holdings as of December 31, 2011 



Security Name Interest Rate Maturity Date 

METRO WORKFORCE HOUSING FUND 

MORGAN STANLEY RE FUND V US 

PRUDENTIAL PRISA I 

PRUDENTIAL PRISA II 

PRUDENTIAL SNR HSING PTNRS III 

REDWOOD GROVE INTERNATIONAL LP 

ROCKPOINT REAL ESTATE FUND III 

RREEF AMERICA REIT III 

RREEF GLOBAL OPPORTUNITIES FD II 

SQUARE MILE PARTNERS II LP 

TA ASSOCIATES REALTY 

TA REALTY ASSOCIATES FUND VII 

TA REALTY ASSOCIATES FUND VIII 

URBANAMERICA, LP. II 

URDANG VALUE ADDED FUND II 

WALTON STREET REAL ESTATE V 

WALTON STREET REAL ESTATE VI 

WESTBROOK REAL ESTATE FUND VII 

WESTBROOK REAL ESTATE FUND VIII 

ABSOLUTE RETURN 

ADVENT CON ARBITRAGE CAYMAN II 

ANCHORAGE CAPITAL PARTNERS 

ARES STRATEGIC INV PTNERS III 

BLACKSTONE STRAT ALLIANCE II 

BRIDGEWATER ALL WEATHER FUND LLC 

BRIDGEWATER ALL WEATHER II, LTD 

BRIDGEWATER PURE ALPHA 

BRIDGEWATER PURE ALPHA MAJOR MARKETS 

CADIAN OFFSHORE FUND 

CARL MARKS STRATEGIC OPP FUND 

CEVIAN CAPITAL II 

CHILTON GLOBAL NATURAL RESOURCE 
CLAREN ROAD CREDIT FUND 
CVI SPECIALIZED VENTURES FD A 
ELEMENT CAPITAL FEEDER FUND 
ESL LIMITED 

GALENA SPECIAL SITUATIONS 

GAOLING FUND 

GEM REALITY SECURITIES 

GLG EMERGING MARKETS FUND 

GOLDMAN SACHS ASSET MGT. CROSS ASSET CLASS STRATEGY 

HORIZON PORTFOLIO I 

JANCHOR PARTNERS PAN ASIAN FD 

KEPOS ALPHA FUND 

KINGSTREET CAPITAL 

LILY POND CURRENCY PLUS FUND 

MKP CREDIT OFFSHORE 

NEWBERRY LTD 

OCONNOR OPPORTUNISTIC STRGY 
OZ ASIA MASTER FUND 
OZ OVERSEAS FUND 
P/E FUND AGGRESSIVE 



Shares/Par Value Base Market Value 

9,994,137.99 

2,651,796.67 
100,140,789.35 
93,873,970.08 
33,477,193.93 

6,796,198.17 
28,406,091.33 
13,314,766.10 
37,863,603.86 

8,797,736.15 
56,045,582.98 
17,840,167.14 
40,608,298.17 
20,655,509.99 
15,366,951.25 
50,414,365.90 
23,109,645.76 
29,444,089.46 

8,888,684.17 



52,395,248.14 
66,737,550.04 
89,256,997.90 
16,589,593.43 
307,615,059.81 
206,529,315.99 
101,112,539.82 
88,991,980.75 
72,845,860.01 
20,476,873.19 
89,702,380.33 
83,496,636.56 
98,838,558.94 
5,776,843.21 
112,602,206.99 
14,633,739.26 
16,532,207.58 
67,427,934.05 
76,342,478.86 
65,399,907.30 
158,054,064.94 
60,217,360.55 
48,115,854.30 
23,284,772.50 
43,296,819.29 
34,337,957.88 
12,612,253.58 
36,664,731.07 
34,181,356.09 
2,013,305.42 
2,006,513.28 
57,115,524.93 



Source: State Street Page 19 UCRP Holdings as of December 31, 2011 



Security Name 

PARTNERS FUND 

QFR VICTORIA FUND 

SENATOR GLOBAL OPPORTUNITY 

SENATOR SIDECAR OFFSHORE FUND 

SILVER POINT CAP OFFSHORE FD 

SILVERBACK ARBITRAGE 

SOUTHPAW CREDIT OPPORTUNITIES 

SPINNAKER GLOBAL OPPORTUNITY FUND 

STANDARD INVESTMENT RESEARCH 

TAYLOR WOODS FUND 

TCM ASIA OPPORTUNITIES FD 

THELEME CAPITAL PTRS 

TRILOGY FINL PARTNERS INTL 

VIKING GLOBAL EQUITIES III 

VPG 

WINTON FUTURES FUND 
YORK TOTAL RETURN 



Interest Rate Maturity Date Shares/Par Value 



Base Market Value 

128,319,129.19 
50,040,885.14 

120,140,452.74 
14,051,679.63 
4,649,676.90 
55,701,711.09 
76,528,782.02 
13,867,356.54 
53,717,634.30 
42,329,978.15 
36,157,586.76 
30,006,811.41 
65,345,718.00 
69,147,773.35 
9,482,674.47 

125,941,759.99 

182,757,482.37 



REAL ASSETS 



ANGELO GORDON NET LEASE REALTY FUND II 

ASTENBECK COMMODITIES FUND 

BLACKSTONE RESOURCES SELECT FUND 

ENERVEST INSTITUTIONAL ENERGY FUND XII 

FOUNDATION ENERGY FUND III 

MERIT ENERGY PARTNERS B 

MERIT ENERGY PARTNERS H 

MOLPUS WOODLANDS GROUP 

ORBIMED ROYALTY OPPORTUNTIES FUND 

RED KITE MINE FINANCE FUND 

RMS FOREST GROWTH CHINA FUND 

RMS OPPORTUNITY FUND 

SANKATY ADVISORS 

TAYLOR WOODS FUND 

TOTAL ALTERNATIVE ASSETS 



17,729, 
38,115, 
29,497, 
58,459, 

7,781, 
22,112, 

2,446, 
70,393, 

9,329, 
42,499, 
16,245, 
32,499, 
77,211, 

8,410, 



453.40 
831.23 
080.74 
167.19 
633.54 
286.05 
175.51 
673.94 
179.41 
234.37 
247.34 
628.02 
413.40 
353.69 



8,636,368,322.37 



TOTAL SECURITIES 

CASH & CASH EQUIVALENTS 

ACCOUNTS RECEIVABLE & ACCRUED INCOME 

ACCOUNTS PAYABLE 

TOTAL NET ASSETS 



39,445,542,632.69 
874,621,913.92 
72,305,305.45 
(675,864,835.96) 
39,716,605,016.09 



Source: State Street Page 20 UCRP Holdings as of December 31, 2011 



